arXiv:1103.1422v4 [hep-th] 19 Sep 2011

Geometric transitions, double scaling limits and gauge theories

Osvaldo P. Santillan^∗

Abstract

In the present work certain features of the Penner model, such its enumerative meaning and its relation to the Chern-Simons theory on the 3-sphere, are reviewed. Also, some features related to geometric transitions at the level of the observables are discussed. In this setup, the non commutative five dimensional U(1) Nekrasov partition function is interpreted as a limiting case of a mean value of the Ooguri-Vafa operator for a Chern- Simons model, which is dual to the A-model on a toric Calabi-Yau with h_{1,1} = 1 and h_{2,1} = 2. We work out a B-model interpretation of this identification explicitly by considering this model on the corresponding mirror geometries.

Contents

1. Introduction 2

2. Matrix models, Chern-Simons theories and double scaling limits 4 2.1 The Penner model . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 4 2.2 The Euler characteristic and the string expansion . . . . . . . . . . . . . . . . . 7 2.3 A double scaling limit . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 10 2.4 Relation to CS with gauge group SU(N) on S^3 . . . . . . . . . . . . . . . . . . 11 2.5 The closed string version . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 13

3. A-model interpretation of the Abelian Nekrasov function 14 3.1 The A-model on the conifold and geometrical transitions . . . . . . . . . . . . . 14 3.2 Geometric transitions at the level of observables . . . . . . . . . . . . . . . . . . 17 3.3 Relation to N = 2 U(1) gauge theory . . . . . . . . . . . . . . . . . . . . . . . . 19 3.4 Small coupling limit of the abelian Nekrasov function and OV operators . . . . . 21

4. B-model interpretation of the Abelian Nekrasov function 23 4.1 Topological B model as deformations of complex structures . . . . . . . . . . . . 23 4.2 The B-model on mirror geometries . . . . . . . . . . . . . . . . . . . . . . . . . 25 4.3 Multiple branes and geometric transitions . . . . . . . . . . . . . . . . . . . . . 27

∗Departamento de Matematica, FCEyN, Universidad de Buenos Aires, Buenos Aires, Argentina firenzecita@hotmail.com and osantil@dm.uba.ar

1. Introduction

The study of enumerative problems and topological invariants is a topic of major interest in pure mathematics. The study of non perturbative phenomena of gauge theories is a topic of major interest in physics. In the last thirty years there is growing evidence that each of these issues contributes significantly to the development of the other. An example is the Clemmens conjecture [1] in enumerative geometry which states that there are a finite number of rational curves of a given degree in the quintic Calabi-Yau. This conjecture was studied in the context of topological sigma models and, by use of duality and mirror symmetry arguments, a list of these numbers was presented in [2]. Although the conjecture it is known to be true for curves of lower degree, a proof of this conjecture is not known. But is remarkable that the lower degree number are exactly reproduced by the calculations of [2], which additionally predicts the numbers for curves of higher degree. The generalization of this calculation for more general Calabi-Yau geometries is one of the roots of the Gromov-Witten invariants. These invariants usually take rational values and therefore it is difficult to give them an enumerative meaning. This difficulty was interpreted as the effect of bubbling for holomorphic maps. A partial answer to this problem was given by Gopakumar and Vafa [3] who find a set of integer numbers which can be constructed in terms of the Gromov-Witten invariants and which may count the number of these holomorphic maps. This conjecture is true for some cases but, to the best of our knowledge, a complete proof is not known.

Another important tool in the study of topological sigma models are geometric transitions, which connect deformed geometries with resolved ones. The classic examples are the two resolutions of the Calabi-Yau conifold, the deformed one is T^∗S^3 and the resolved one, which is the fibration X^t = O(−1) ⊕ O(−1) → P^1. In general, the geometries of the form T^∗M with M a suitable 3-manifold are Calabi-Yau. When a IIA string theory with a worldsheet with boundaries is defined over such geometries and N branes are placed at the boundaries, the theory admits a dual description in terms of a CS theory with gauge group SU(N) over the base 3-manifold M. By summing up all the holes the branes disappear and a dual closed string version is obtained. The main conjecture of [3] is that this string is defined over the resolved geometry. For the deformed conifold, the background should be X^t = O(−1) ⊕ O(−1) → P^1. It is believed that such dualities are true beyond the S^3 example.

A privileged link between algebraic geometry and physics is played by the matrix models. Examples are the Penner [61] and the Kontsevich ones [4]. The Penner one is a powerful tool for calculating the Euler characteristics of the moduli space of Riemann surfaces of genus g and s punctures. The Kontsevich model allows to calculate the intersection number of the Atiyah-Bott-Morita-Miller-Mumford [5]-[7] classes of these moduli spaces and is equivalent to two dimensional topological gravity [8]. At the present there are known several topological field theories admitting a matrix description. An example are the CS theories mentioned above, and also IIA and IIB strings models on local Calabi-Yau geometries.

Topological field theories, matrix models and dualities are key ingredients for geometrical engineering of supersymmetric gauge theories. These methods were shown to be successful for reproducing the Seiberg-Witten anzatz [9] for the Wilsonian effective action N = 2 super Yang- Mills theory with gauge group SU(2), and were further applied to other gauge theories with matter. Nevertheless, a complete proof of the validity of this anzatz was obscured by the fact that the instanton measure becomes very hard to deal with when the instanton charge grows. A notable advance was done by Nekrasov [10] who employed localization techniques in calculating the ADHM instanton integration. These approach itself is related to cohomological topological field theories. The outcome of this investigation is the so called Nekrasov partition function, which reduce the instanton calculation of Seiberg-Witten to a combinatorial expression in terms of summations over Young diagrams [10]-[13]. The result is in agreement with the Seiberg- Witten anzatz. Also it was obtained in [10] a one parameter deformation of this partition in terms of equivariant instanton calculus of a U(1)×U(1) subgroup of the rotation subgroup of SO(4)≃ SU(2)× SU(2) acting on Euclidean space-time R^4. This partition has two parameters ϵ_1, ϵ_2 instead of one g_s which are interpreted as the angular velocities for the U(1)×U(1) subgroup of rotation. The deformed version Z(μ, ϵ_1, ϵ_2) broke supersymmetries unless the parameters satisfy ϵ_1− = ϵ_2 = g_s. Additionally the Nekrasov theory has been found to be related to the quantization of algebraic integrable systems [14]-[19].

In the last year a correspondence which relate the Nekrasov partition function of N = 2 conformal invariant SU(2) gauge theory and the Virasoro conformal blocks of chiral Liouville field theory with background charge was proposed by Alday-Gaiotto and Tachikawa (AGT) [20]. This correspondence is rather interesting, as involve two theories defined in different space time dimensions. Its roots rely in the M5-brane construction of N = 2 gauge theories which was developed in [21] and further studied in [22]-[26]. In this construction, a four-dimensional N = 2 superconformal gauge theory arises from compactification of M5-branes on a Riemann surface with punctures. The Nekrasov partition function of a N = 2 superconformal gauge theory turns to be related to the Liouville conformal block for the Riemann surface. The choice of the background charge of the Liouville theory determine the parameters ϵ_i of the Nekrasov deformation. A non trivial consistency check for the AGT conjecture for the case N_f = 4 of the conjecture was reported in [27]-[32].

Recently, a novel point of view concerning the AGT conjecture was introduced by Dijkgraaf and Vafa [33] (see also [34]), who proposed a Penner like matrix model whose classical spectral curve reproduces the Gaiotto curve [21]. The last is known to reduce in certain limit to the usual Seiberg-Witten curve. The main conjecture is that the partition of DV matrix model gives Virasoro conformal blocks of chiral Liouville field theory and simultaneously gives the undeformed Nektrasov partition function, thus providing a link between both theories. This line of though was push forward in [35]-[38] and relations with generalized Selberg integrals can be found in [39]-[44]. Additionally it was presented in [33] a matrix model which corresponds to the deformed Nekrasov partition function Z(μ, ϵ_1, ϵ_2).

The DV realization of the AGT conjecture is specially interesting, as it implies a revival for methods of enumerative geometry for studying problems in gauge theories. This realization involve several sophisticated methods of modern mathematical physics such as large N dualities for topological strings and enumerative invariants [3]-[52], CS theories and matrix models [53]- [57], geometric transitions [58], Calabi-Yau crystals [59] mirror symmetry and maps between matrix models and Liouville theory [60]. These features makes that formulation considerably attractive.

The aim of the present work is to discuss an small but still rich realization of the ideas described in the previous two paragraphs, and is organized as follows. In section 2 we review several features of the Penner model. We emphasize its enumerative meaning for calculating the Euler characteristic of the moduli space M^s_g of complex structures for Riemann surfaces of genus g and s punctures. We show that its double scaling limit gives direct information about the perturbative and non perturbative part of the topological CS theory with gauge group SU(N) over S^3. In section 3 we review geometrical transitions in the A-model at the level of the partition function and the observables. We also interpret the N=2 abelian Nekrasov partition function as certain limiting case of the Ooguri-Vafa operator corresponding to a CS theory on certain toric geometry with h_{1,1} = 1 and h_{2,1} = 2. In section 4 we elaborate the same interpretation in the B-model setup, by considering corresponding mirror Calabi-Yau geometries.

2. Matrix models, Chern-Simons theories and double scaling limits

2.1 The Penner model

A classic example of a matrix model with logarithmic interaction is the Penner model [61], which compute the orbifold Euler characteristic χ(M^s_g ) of the moduli space M^s_g of complex structures on a Riemann surfaces of genus g with s punctures (or marked points). This correspondence between the topological invariants of M^s_g and matrix models is related to an specific set of graphs, which appears when considering a simplicial decomposition of M^s_g for computing the Euler characteristics and which are Feynman diagramms of an specific matrix model, the Penner one.

Any two dimensional metric g_2 defined over a Riemann surface is locally conformally flat. This means that the distance element can be parameterized as

g_2 = e^ϕdz ⊗ dz, (2.1)

with (z, z) a complex coordinate system and ϕ(z, z) an scalar function. Two complex coordinate complex coordinate systems (z, z) and (z^′, z^′) are considered equivalent is they are related by a transformation of the form z^′ = f(z). The moduli space M^s_g parameterize the set of inequivalent complex coordinate systems for a Riemann surface of genus g and s marked points. It has dimension 3g − 3 + s, and this number is always required to be positive.

The space M^s_g is not smooth, and to calculate its topological invariants is of special interest. One of these invariants, the Euler characteristic, requires a simplicial decomposition. An useful one is provided in terms of trajectories of Jenkins-Streibel quadratic differentials [64]. Given a Riemann surface with marked points, there always exist a quadratic differential η = η_{zz}(z)dz^2 with poles at the positions of the punctures. The complex coordinate u defined by du = √ η(z)dz induces a notion of the length of an arbitrary curve γ on the Riemann surface by the Euclidean formula l(γ) = ∫ γ | du | . (2.2) The curves for which η is positive and real along them are called horizontal and for the negative real case the curves are known as vertical. Horizontal curves describe regular flows along the Riemann surface, except at the positions where the zeros of η are located. When approaching a zero of order n with a fixed angle it follows that η ≃ z^ndz^2 = e^{i(n+2)θ}dρ^2 and therefore there are n + 2 angles at which the differential is positive. This may be paraphrased that at a zero of order n there are n + 2 horizontal curves meeting. Instead near a pole of order two, the function η take negative values. By moving around in the angular direction it follows that η ∼ −dz^2/z^2 = dθ^2 is positive, thus the curves surrounding these points are all horizontal, and form concentric loops.

The set of differentials with the properties described above, and with the further property that the curves that do not pass through zero are closed, do in fact exist. Once a complex structure are fixed they are unique, and therefore characterize the moduli space M^s_g [64]. Any of these differentials determines a metric by (2.2) and thus notion of length for the edges of the graph and conversely, given a graph with edges of a given length, one can construct the corresponding quadratic differential. The local element (2.1) shows that a fixed complex structure of a given Riemann surface do not change by an overall scaling. Thus, by varying the lengths of the edges E while keeping the total length L fixed, it is possible to parameterize the space of these differentials and, indirectly, the moduli M^s_g .^1 Details of these non trivial assertions can be found for instance in [63].

The horizontal flows for the differentials described above can be though as a graph with n + 2 incident edges E in which the zeroes or branch points are vertices. The poles of order two give rise to loops, therefore the number of these loops is equal to the number s of punctures of the Riemann surface. By varying the lengths of the edges, a simplicial decomposition of the moduli space is obtained. Any of these graphs determines a two dimensional surface F (G) for which G ⊂ F (G) in such a way the inclusion is an homotopy equivalence. This is achieved by decomposing the lines into two ones, giving rise to a ribbon graph, or a fat graph. The two invariants characterizing the surface F (G) are its Euler characteristic χ(G) and its genus g(G), these invariants can be expressed in terms of the number of boundary components s(G) and the number of k-valent vertices v_k(G) of G by the relations

χ(F (G)) = χ(G) = 1 2 ∑ k (2 − k)v_k(G), (2.3)

g(G) = 1 4 ( 4 − 2s(G) + ∑ k (k − 2)v_k(G) ) . (2.4)

The Euler characteristic of M^s_g is calculated in terms of this simplicial decomposition, which is equal to the Euler characteristic of the fat graph complex. It is given by [61]

χ(M^s_g ) = χ(C^∗) = ∑ G∈ ~_G (−1)^{v(G)} |Γ(G)| , (2.5)

with v(G) the number of vertices of the graph G. In these terms, the generating function for the orbifold Euler characteristic (2.5) is defined by

Φ_c(I, N) = ∑ −2χ(G)=I (−1) ∑ k v_k (G)N s(G) |Γ(G)| , (2.6)

with the sum is understood over connected graphs. The analogous quantity without this restriction is usually denoted as Φ(I, N). The function (2.6) can be expressed as well as

Φ_c(I, N) = ∑ g≥0,s≥1 χ(M^s_g )N^s, (2.7)

with the sum is done taking into account the constraint I = 4g − 4 + 2s. Additionally, it is customary to introduce the quantity Z(N, t) Z(t, N) = ∑ i≥0 Φ(N, I)(i √ t)^I , (2.8)

1More precisely, this cell decomposition parameterize M^s_g × R^s_+, with R^s_+ is the octant parameterized by the perimeter p_i of the i-th face. The space M^s_g ×R^s_+ is the Mumford decorated space [65], whose Euler characteristic is known to be equal, up to a sign, to the Euler characteristic of M^s_g .

which is a polynomial expression in the indeterminate t, or the quantity F (N, t) F (N, t) = ∑ i≥1 Φ_c(N, 2I)(−t)^I , (2.9)

for connected graphs.

The quantities (2.8)-(2.9) defined in the previous paragraph are the fundamental ones for the Penner theory. From the other side, functions such as Z(t, N) or F (t, N) arise typically in N × N hermitian matrix models perturbative calculations such as those in [62]. The partition function of those models is generically Z = ∫ dM(H) e^{−NTrV(M)} (2.10)

in which M is an N × N hermitian matrix, V (M) is a generic potential and the measure the space H^{N×N} of hermitian N × N matrices is given by dM(H) = N∏ i=1 dM_{ij} ∏ i<j (dReM_{ij} )(dImM_{ij} ).

For an arbitrary polynomial potential

V (x) = x^2 2 + ∞∑ k=3 g_k k x^k, it is known that the quadratic interaction corresponds to a free field and its expansion give the propagator < M_{ij} M_{kl} >= ∫ dM(H) M_{ij} M_{kl} e^{−NTrV (M)} = 1 N δ_{ik}δ_{jl}, and that k-powers give rise to k-valence vertex. The corresponding diagrams will contain high powers of the coupling constants g_k. In fact the partition function of the model can be written as Z =< e^N ∑_∞ k=3 gk k TrM^k >= ∑ n_1,n_2,..≥0 ∏ k≥1 (Ng_k)^{nk} kn_k! < ∏ i≥1 (TrM_i)^{ni} >

= ∑ n_1,n_2,..≥0 ∏ k≥1 (Ng_k)^{nk} kn_k! ∑ N^{−E} N^F , where the last sum is related to all the labeled fat graphs with n_i valent vertices and E the number of vertices of a graph and F the number of faces. The summation of the possible labeling of an unlabeled graph modify the symmetry factors, leaving with an expression of the form [100] Z = ∑ G N^{V (G)−E(G)+F (G)} |Γ(G)| ∏ k≥1 g^{nk(G)}_k , (2.11)

with the sum is over all the fat graphs G, n_k(G) is the number of k-valent vertices of the graph G and V − E + F is equal to the Euler characteristic χ(G) of the graph. The standard relation in quantum field theory F = − log Z gives the generating function for connected graphs.

The similarities between (2.11) and (2.9) suggest that there exists a matrix model reproducing the Penner quantities. This model should have arbitrary k-valent vertices and thus arbitrary k-powers. Additionally it has only a coupling constant, namely t. The quantity Φ(I, N) in (2.6) can be expressed as an integration of the form Φ(I, N) = ∑ ∑_{(k−2)vk =I} 1 2^{N/2}π^{N 2/2}Π_kv_k ∫ H^{N×N} dM(H)Π_k ( −TrM^k k )_{vk} e^{− 12 TrM 2} , (2.12)

and the sum is interpreted as a sum over the tuples {v_k}^K_1 satisfying the constraints ∑ (k−2)v_k = I and v_1 = v_2 = 0.^2 In these terms the partition function that reproduce (2.9) is found to be Z(t, N) = ∫ dMe^{− 1t Tr} ∑_∞ n=2 Mn(i √ t)n n ∫ dMe^{− 1}2^{TrM2}

, (2.13)

or, equivalently Z(t, N) = ∫ dMe^{− 1}t^{Tr(i√tM+log(I−√tM))} ∫ dMe^{− 1}2^{TrM2}

. (2.14)

The last is the partition function for the Penner matrix model [61]. By parameterizing the matrices as M = e^Φ it is known that by a change of variables that this model reduce to the matrix Liouville model.

2.2 The Euler characteristic and the string expansion

The computation of the partition function (2.14) allows to find the explicit expression for Φ(N, t) by (2.8). By rewriting Φ(N, t) as in (2.7) the orbifold Euler characteristics χ(M^s_g ) may extracted. Thus the explicit value of (2.14) is of enumerative interest. An standard procedure to find the value of a generic matrix model partition function, in particular (2.14), is by the use of monic polynomials P_n(x) = x^n + ∑_{n−1} i=1 P^{(i)}_m x^{n−i} orthogonal with respect to the measure defining the model [62]. This condition means that ∫ dμ(x)P_n(x)P_m(x) = δ_{mn}h_n, (2.15)

with h_n being interpreted as the norm of the polynomial P_n(x). When h_n = 1 the polynomial basis P_n(x) is called orthonormal. In situations in which the moments ∫_∞ −∞ x^ndμ(x) exist for every n, the monic polynomials P_n(x) do exist and are unique, and satisfy the following recurrence relation

xP_n(x) = P_{n+1}(x) + S_nP_n(x) + R_nP_{n−1}(x), h_{n+1} = R_{n+1}h_n, (2.16)

for some x-independent terms S_n and R_n. The measure of the Penner model (2.14) is obtained by going to the eigenvalue representation. Hermitian matrices are always diagonalizable and one can go to the eigenvalue representation λ_i for which the partition function Z(t, N) is represented as Z(t, N) = 1 2^{N/2}Π^{N 2/2}Π^N_1 p! ∫ R^N Π_{i≠j} (λ_i − λ_j)^2Π^N_{i=1}dμ_t(λ_i), (2.17)

where dμ_t(λ_i) denote the measure defined by the jacobian of the transformation UMU^{−1} which takes M to the diagonal form namely dμ_i(λ) = e^− ∑ k≥0 λk+2(i √ t)k k+2 dλ = e^{1t (log 1(1−iλ√t) −iλ} √ t)dλ. (2.18) 2From the physical point of view this last condition corresponds to remove the tadpole and the self-energy insertions.

The last formula can be rewritten as dμ_t(x) = −i √ t(et)^{−t−1}(−z)^{−t−1}e^{−z}dz, z = 1 t (ix √ t − 1). (2.19)

This is the measure for the Penner model and in fact, it is precisely the integrand in the integral definition of the Gamma function Γ(x). The orthogonal polynomials for this norm are related to the monic Laguerre polynomials L^{−t−1}_n (z) by the following relation P_{n,t}(x) = t^n2 i^n (−1)^nn!L^{−t−1}_n (z), (2.20)

and the norms h_n corresponding to these polynomials are

h_n = t^n i^{2n} (n!)^2 ∫ |L^{−t−1}_n (z)|^2dμ_t(z) = t^n (−1)^n

(n!)^2 2π √ t(et)^{−t−1} Γ(^1_t )Γ(1 −^1_t ) Γ(n − 1 t + 1). (2.21)

In terms of the above quantities the partition function (2.14) can be calculated explicitly, together with the euler characteristic χ(M^s_g ). The jacobian of the transformation UMU^{−1} which brings M to the diagonal form is

Δ(x) = ∏ i≠j (x_i − x_j ) = det ‖x^{j+1}_i ‖ = det ‖P_{j+1}(x_i)‖, 1 ≤ i, j ≤ N, (2.22)

and this together with (2.14) gives the following expression for the partition function Z(t, N) = N! (2π)^{N/2} ∏_N p=1 P !

N_1∏ n=0 h_n, (2.23)

or, by taking into account (2.21) Z(t, N) = ( 2π √ t(et)^{−t−1} Γ(^1_t )Γ(1 −^1_t ) )_N N! ∏_N p=1 P !

N_1∏ n=0 t^n (−1)^n n!Γ(n − 1 t + 1). (2.24)

The last is already an explicit expression, but it can be further simplified by use of the following identity concerning Gamma functions Γ(n − 1 t + 1) =

(−1)^n t^n n∏ p=1 (1 − pt)Γ(1 − 1 t ), which allows to rewrite (2.24) as Z(t, N) = ( 2π √ t(et)^{−t−1} Γ(^1_t ) )_{N N−1}∏ p=1 (1 − pt)^{N−p}. (2.25)

The generating function for connected graph F (N, t) is the logarithm of (2.25) namely F (t, N) = −Nμ( 1 t ) + N−1∑ p=1 (N − p) log(1 − pt). (2.26)

Here we have defined the Planna function μ(^1_t ) = log Γ(^1_t ) + (^1_t −^1_2 ) log t +^1_t −^1_2 log(2π) which has the series expansion μ( 1 t ) = ∞∑ m=1 B_{2m} 2m(2m − 1) t^{2m−1}, (2.27)

with B_n being the usual Bernoulli numbers. The last formula together with (2.26) gives the following expression for the free energy F (t, N) = N ∞∑ m=1 B_{2m} 2m(2m − 1) t^{2m−1} + N−1∑ p=1 (N − p) log(1 − pt). (2.28)

The Euler characteristic χ(M^s_g ) is determined by expressing the last logarithm as an expansion in the indeterminate N of the form (2.7). This can be achieved by expanding the logarithm in (2.28) in powers of t and by use of the combinatorial identity

N_1∑ p=1 p^v = 1 v + 1

(_{v+1}∑ k=0 ( v + 1 k ) B_kN^{v+1−k} − B_{v+1} )

= N^{v+1} v + 1 − N^v 2 + [v/2]∑

k=1 ( v 2k − 1 ) B_{2k} 2k N^{v+1−2k}, (2.29)

with [v/2] being the integer part of v/2. The application of these formulas gives F (t, N) = ∞∑ m=1 t^j [ − N^{j+1} j(j + 1)(j + 2) + [(j+1)/2] ∑ k=1 (2k − 1)!(j − 1)!

(j + 2 − 2k)! B_{2k} 2k! N^{j+2−2k} ] . (2.30)

Comparison between (2.30) and (2.7) shows that the generating function Φ_c(2I, N) is given by

Φ_c(2I, N) = (−1)^I [ − N^{j+1} j(j + 1)(j + 2) + [(j+1)/2] ∑ k=1 (2k − 1)!(j − 1)!

(j + 2 − 2k)! B_{2k} 2k! N^{j+2−2k} ] , (2.31)

and taking into account the constraint I = 2g + s − 2 > 0, s ≥ 1 and g ≥ 0 it may be seen that k = g. Then (2.7) shows that the orbifold euler characteristic of the moduli space of punctured Riemann surfaces with g ≥ 0 and s ≥ 1 is given by

χ(M^s_g ) = (−1)^s

(s + 2g − 3)!(2g − 1) s!2g! B_{2g}. (2.32)

For s = 0 and g > 1 the result is

χ(M^0_g ) = B_{2g} 4g(g − 1) , (2.33)

which is the orbifold characteristic of the moduli space without punctures. It should be mentioned that there are alternative combinatorial expressions which can be used in order to calculate the Penner numbers, for example [67].

An interesting feature of the Penner free energy is that the rescaling t → t/N converts it into F (N, t) = − ∑ I≥1 Φ(2I, N) ( − t N )_I = ∞∑ g=0 F_g(t)N^{2−2g}, (2.34)

which is the topological expansion for the self-dual c = 1 string found in [70]. Here F_g(t) = ∑ s≥1 (−1)^{s+1}χ(M^s_g )t^{2g−2+s},

is the summation over the punctures, which leads to a closed string theory.

2.3 A double scaling limit

Given a matrix model characterized by a coupling constant t at large N, the perturbative genus expansion has a finite radius of convergence t^g_c which may depend on the genus g under consideration. But there are matrix models for which the critical points are independent of the genus, that is t^g_c = t_c for all g. In this situation, when approaching the critical value, the average number of vertices in a typical Feynman diagram diverges and the diagram itself becomes a continuous two dimensional surface, and the free energy diverges as

F_g(t) ∼ (t − t_c)^{χ(1+ 12m )}, χ = 2 − 2g, (2.35)

with a constant m which depends on the matrix model under consideration. In those cases one may define a limit, known as a double scaling limit N(t − t_c)^χ = μ, N → ∞, t → t_c, (2.36) with the parameter μ is held finite after the limit is taken. Note that the theory before the double scaling limit is defined in terms of two parameters N and t and after the limit only one appears, namely μ.

The Penner model is one of those models admitting double scaling limit. This may be seen by expanding the logarithmic terms in (2.28) by use of the Euler-Maclaurin formula N−1∑ p=1 (N −p) log(1−pt) = ∫_N 1 (N −x) log(1− xt N )dx− Δf(N) 2 + B_2 2 Δf^′(N)+...+ B_{2k} (2k)! Δf^{2k−1}(N), with Δf^{2k−1}(N) = f^{2k−1}(N) − f^{2k−1}(1).

The integral in the last expression can be evaluated explicitly as ∫_N 1 (N − x) log(1 − xt N )dx = N^2 2t (1 − t)^2 log(1 − t) −

3N^2 4 + N^2 2t . (2.37)

Additionally the other terms in the series are f(N) 2 = 0,

B_2 2 f^′(N) = − 1 12 log(1 − t), (2.38) B_{2k} (2k)!

f^{2k−1}(N) = B_{2k} 4k(k − 1) [N(1 − t)]^{2−2k}t^{2k−2}.

It is seen that all the terms of the expansion are divergent when t → 1. The continuum limit of the free energy is obtained by letting N → ∞ and t → 1 such that the quantity μ = N(1 − t) is fixed F (μ) = − μ^2 2 log μ + 1 12 log μ − ∑ g≥2 χ(M^0_g )μ^{2−2g}. (2.39)

This is the double scaling limit of the theory, and is the continuum description of the Penner model. It follows from (2.39) that the double scaling of the Penner model is the generating function for the orbifold Euler characteristics of the moduli spaces of Riemann surfaces without punctures.

2.4 Relation to CS with gauge group SU(N) on S^3

One of the most interesting features of the Penner model (2.28) gives direct information about the perturbative and non perturbative part of the SU(N) Chern-Simons on the sphere S^3. These remarkable properties follow partially from the higher rank duality that is present in this CS theory, as it will be described below. The lagrangian of the SU(N) CS theory on a three manifold M is given by S = k 4π ∫ S^3 Tr(dA ∧ A + 2 3 A ∧ A ∧ A), where A is a SU(N) gauge connection on the trivial bundle over M and k is the coupling constant. The explicit value for the partition function corresponding to this action when M = S^3 is Z^p_{CS}(S^3, SU(N), k) = (k + N)^{− N2} √ k + N N N−1∏ j=1 {2 sin jπ N + k }^{N−j}. (2.40)

It is customary to define the CS coupling constants g_{cs} = 2πN k + N , λ_{cs} = g_{cs} N = 2π k + N , (2.41)

the first of them has a range between 0 and 2π.

The CS partition function introduced above possess the rank level duality [76]. This means that the partition function is, up to a multiplicative factor, unchanged under the interchange of k ↔ N. This multiplicative factor can be read from Z^p_{CS}(S^3, SU(N), k) Z^p_{CS}(S^3, SU(k), N) = √ k N . (2.42)

This symmetry also holds for the expectation values for the unknot and, for more general knots, the skein relations shows that the expectation value of a knot in a representation R of SU(N) is the same as certain representation ~R in S(k) defined in [77]. The free energy of the model is the logarithm of (2.40) namely

F^p_{CS} (S^3, U(N)) = − log Z^p_{CS} (S^3, SU(N)) = − N 2 log(k + N) + N−1∑ j=1 (N − j) log(2 sin πj k + n ). (2.43) The last expression may be decomposed as the sum of a perturbative and non perturbative piece by the trigonometric identity

sin πz = (πz) ∞∏ n=1 ( 1 − z^2 n^2 ) , which gives the result

F^p_{CS} (S^3, U(N)) = N−1∑ j=1 (N − j) ∞∑ n=1 log(1 − j^2g^2_{cs} 4π^2n^2N^2

), (2.44)

F^{np}_{CS} (S^3, U(N)) =

N^2 2 log(k + N) − N(N − 1) 2 log(2π) + N−1∑ j=1 (N − j) log j. (2.45)

The perturbative part of CS (2.44) is related to the Penner model as follows. Perform the variable change t → t/N in the Penner free energy (2.28) and consider two Penner models with opposite coupling constants t and −t. When the free energy of both models are summed, then the terms with Bernoulli numbers cancel and the logarithmic terms survive. The sum is given by F (t, N) + F (−t, N) = N−1∑ p=1 (N − j) log(1 − p^2t^2 N^2 ). By introducing a succession of coupling constants t_n parameterized as t_n = g_{cs}/2πn and summing the last expression over n it is obtained ∞∑ n=1 F (t_n, N) + F (−t_n, N) = N−1∑ j=1 (N − j) ∞∑ n=1 log(1 − j^2g^2_{cs} 4π^2n^2N^2 ). By comparing the last expression with (2.44) it follows immediately that

F^p_{CS} (S^3, U(N)) = ∞∑ n=1 (F (N, t_n) + F (N, −t_n)), (2.46)

i.e, the sum is equal to the perturbative part of the CS partition function (2.44) [66]. In the following we denote t = t_1 = g_{cs}/2π, as this is the parameter which will be identified with the Penner one in (2.34). In fact, the relation with the Penner model shows that a double scaling limit exist when t → 1.

The relation between the Penner model and the U(N) CS theory on S^3 is more deep than the one shown above. The U(N) CS theory on S^3 is also a model admitting a double scaling limit. Interestingly enough, the non perturbative part of CS (2.50) can be obtained from the perturbative part (2.44) by taking this double scaling limit. This result is a consequence of the rank level duality signaled in (2.42). Moreover, the limit t → 1 is equivalent to g_{cs} → 2π. The rank level duality k ↔ N interchanges g_{cs} = 2π with g_{cs} = 0. Therefore one may expect to read non perturbative contributions around g_{cs} = 0 by a double scaling limit around g_{cs} = 2π.

The above assertions can be made explicit as follows. The expression (2.44) may be expanded by using the definition of the ζ function ∞∑ n=1 n^{−2k} = ζ(2k), (2.47)

together with the binomial series (2.29). The final result is

F^p_{CS} = ∞∑ g=0 ∞∑ h=2 F^p_{g,h}λ^{2g−2+h} cs N^h, (2.48)

with F^p_{0,h} = − 2ζ(h − 2) (2π)^{h−2}(h − 2)(h − 1)h , F^p_{1,h} = ζ(h) 6(2π)^hh

, (2.49) F^p_{g,h} = − 2ζ(2g − 2 + h) (2π)^{2g−2+h} ( 2g − 3 + h h ) B_{2g} 2g(2g − 2) .

Additionally, the non perturbative part (2.50) can be expressed as

F^{np}_{CS}(S^3, U(N)) = log

( (2πλ)^{N2}2 G_2(N + 1)

(2π)^{N(N+1)}2 ) , (2.50)

with G_2(N +1) = 1!2!..(N −1)!. It follows that G_2(N +1) is the Barnes function G(z) evaluated on integer arguments, whose asymptotic form for large values of z is known to be

G(z+1) = 1 12 −log A+ z 2 log(2π)+ ( z^2 2 − 1 12 ) log z− 3z^2 4 + N∑ k=1 B_{2k+2} 4k(k + 1)z^{2k} +O( 1 z^{2N+2} ), z >> 1. By use of this asymptotic expansion the following large N limit for the non perturbative CS free energy is obtained F^{np}_0 =

N^2 2 (log(Nλ_{cs}) − 3 2 ), F^{np}_1 = − 1 12 log(N) + ζ^′(1), (2.51)

F^{np}_g = N^{2−2g}χ(M^0_g ).

Besides, by defining the succession of parameters

ν_n = 2πN g_{cs} ( g_{cs} 2π − n), (2.52)

it follows from (2.46) that the double scale limit is when N → ∞ and g_{cs} → 2π such that ν_1 is constant. In this limit the perturbative part of (2.46) becomes the Penner string expansion (2.39) by making the replacement μ_1 → μ. Additionally, by comparing (2.51) with the terms of the double scaled free energy of the Penner model (2.39) it is immediate that they are essentially the same, up to a redefinition μ → N. This is an interesting feature, and suggest that in certain cases one may read non perturbative contributions in field theory from the perturbative expansions. This issue was discussed in the context of geometrical engineering of gauge theories for instance in [71].

2.5 The closed string version

The perturbative free energy (2.48) is an expansion in terms of open string amplitudes F^p_{g,h} given in (2.49). But it may expressed as well as a summation over closed string amplitudes F^p_g as F^p_{CS} = ∞∑ g=0 F^p_g λ^{2g−2}_{cs} , (2.53)

in which F^p_g is defined as a sum over the holes h of the Riemann surface

F^p_g (g_{cs}) = ∞∑ h=1 F^p_{g,h}g^h_{cs}. (2.54) This can be achieved with the definition of the zeta function (2.47) together with the binomial identity 1 (1 − x)^q = ∞∑ n=0 ( q + n − 1 n ) x^n (2.55) gives that F^p_g (g_{cs}) = (−1)^g|B_{2g}B_{2g−2}| (2g − 2)!2g(2g − 2) − B_{2g} 2g(2g − 2) ( 1 g_{cs})^{2g−2} + B_{2g} 2g(2g − 2) ∞∑ n=−∞ 1 (g_{cs} + 2πn)^{2g−2} . (2.56)

The non perturbative expansion (2.50) can be expressed as

F^{np}(g_{cs}) = ∑ g=0 F^{np}_g (g_{cs})g^{2g−2}_s , with F^{np}_g (g_{cs}) = B_{2g} 2g(2g − 2) 1 g^{2g−2}cs , g ≥ 2. Note that this term cancels the second term in (2.56). By using the identity ∞∑ n=−∞ 1 n + z = 2iπ 1 − e^{2iπz} , and the definition of the polylogarithm

Li_j (x) = ( x d dx )_{|j|} 1 1 − x = |j|! x^{|j|} (1 − x)^{|j|+1} + ... (2.57)

it is obtained finally

F_g(g_{cs}) = (−1)^g|B_{2g}B_{2g−2}| (2g − 2)!2g(2g − 2) + |B_{2g}| 2g(2g − 2)!

Li_{3−2g}(q), (2.58)

valid for g ≥ 2. Here the exponential q = exp (−ig_{cs}) has been introduced for later convenience. In terms of the quantities (2.58) the free energy is expressed as a closed expansion of the form (2.53).

3. A-model interpretation of the Abelian Nekrasov function

3.1 The A-model on the conifold and geometrical transitions

The CS theory with U(N) gauge group on a compact three manifold M admits an interpretation as an open string field description for the topological string A-model on the manifold T^∗M, which is a Calabi-Yau known as the cotangent bundle of M, for which N branes wrap M, thus providing Dirichlet conditions for the open strings. These resembles the situation for bosonic strings with Chan Paton factors U(N), which are known to admit a description as a cubic non commutative field theory [90], in which the string field is a U(N) matrix. For Calabi-Yau geometries of the form T^∗M, the submanifold M is lagrangian. Dirichlet conditions are assured by considering maps X from the worldsheet to the background geometry which when restricted to the disconnected parts of the boundary ∂Σ^h_g satisfy X(∂Σ^h_g )|_i ⊂ L_i, with L_i a lagrangian submanifold and i denotes the i-th disconnected part of the boundary.

The simplest choice is M = S^3 for which the resulting CY manifold is T^∗S^3. This situation corresponds to the CS theory with U(N) gauge group over S^3 analogous to the one described in the previous section. The Calabi-Yau manifold T^∗S^3 may be characterized as follows. Consider the singular conifold, that is, the singular algebraic surface defined by the points (x, y, u, v) in C^4 satisfying the equation xy − uv = 0. (3.59)

This is a Calabi-Yau surface. It can be characterized as well as

det Z = det ( x u y v ) = 0. (3.60)

The torus action T^2 : (x, y, u, v) → (e^{iα}x, e^{−iα}y, e^{iβ}u, e^{−iβ}v) leaves the equation (3.60) invariant. The α and β actions can be taken to generate the (0, 1) and (1, 0) cycles of T^2. Now, if a given point (x, y, u, v) satisfies (3.59) then λ(x, y, u, v) also satisfies it, thus (3.59) is a cone and is singular at the origin. The geometry is a cone over S^2 × S^3. It is sometimes convenient to parameterize in radial and angular coordinates as

x = a_1a_2 = r^{32} cos θ_1 2 cos θ_2 2 e^{i(ψ+ϕ1−ϕ2)}, y = a_2a_4 = r^{32} cos θ_1 2 sin θ_2 2 e^{i(ψ+ϕ1+ϕ2)}, u = a_2a_3 = r^{32} sin θ_1 2 cos θ_2 2 e^{i(ψ−ϕ1 −ϕ2)}, v = a_1a_4 = r^{32} sin θ_1 2 sin θ_2 2 e^{i(ψ−ϕ1 +ϕ2)}. (3.61)

The canonical metric on this manifold is invariant under SU(2) × SU(2) × U(1) since the transformation LZR^T and U(1) : (a_1, a_2, a_3, a_4) → (e^{iα}a_1, e^{iα}a_2, e^{−iα}a_3, e^{−iα}a_4) leave the equation (3.60) invariant. There is a redundancy in the definition of the coordinates a_i since given any set of them the redefinition a_i → λa_i for i = 1, 2 and a_i → λ^{−1}a_i for i = 3, 4 gives valid coordinates as well. This redundancy can be eliminated by imposing the constraint

|a_1|^2 + |a_2|^2 − |a_3|^2 − |a_4|^2 = 0, (3.62)

quotiented with the U(1) action described above.

The singular conifold admit two types of Calabi-Yau desingularizations. The first is the deformed conifold which is obtained by introducing a complex parameter μ in (3.59) such that the limit μ → 0 gives the singular geometry xy − uv = μ. (3.63) This deformed version is still a Calabi-Yau surface but the conical singularity in the origin has been removed, in other words the tip of the cone has been smoothed out. By a coordinate change x = η_1 + iη_2, y = η_1 − iη_2, u = iη_3 − η_4, v = iη_3 + η_4, (3.64)

with new complex coordinates η_i = x_i + ip_i the algebraic equation (3.63) can be expressed as 4∑ i=1 (x^2_i − p^2_i ) = μ, 4∑ i=1 x_ip_i = 0. (3.65)

The last expression shows explicitly the S^3 inside the geometry, which is given by the locus where all p_i = 0. The second equation (3.65) shows that p_i are the coordinates of the cotangent bundle. The full geometry where we include also the imaginary parts of x_i is in fact diffeomorphic to the cotangent bundle T^∗S^3. At infinity the conifold looks like S^2 × S^3. As we move from infinity toward the origin both S^2 and S^3 shrink, until the S^2 disappears and the S^3 is left with radius μ. There exist still another CY resolution of (3.59), topologically inequivalent to the deformed conifold, known as the resolved conifold. The equation (3.59) is equivalent to the existence of nontrivial solutions of the linear system uz = x, vz^′ = y, (3.66) with the new coordinates z and z^′ parameterize CP (1) ≃ S^2 and are related by z^′ = z^{−1}. Away from (x, y, u, v) = (0, 0, 0, 0) the matrix has rank 1, so (z, z^′) solving are unique up to an overall scaling and give no new coordinates for the manifold. But at the singular point (x, y, u, v) = (0, 0, 0, 0) any pair (z, z^′) solve the equation. Therefore this modified space is the same as the singular conifold, except that the point (x, y, u, v) = (0, 0, 0, 0) has been replaced by a whole S^2. This space is characterized as {(x, y, z, u, [z_1 : z_2]) ∈ C^4 × CP (1) | xu − yv = 0, uz = x, vz^′ = y}, z = z_1 z_2

, z^′ = z_2 z_1 (3.67) In terms of the coordinates a_i introduced above the geometry can be reexpressed as

|a_1|^2 + |a_2|^2 − |a_3|^2 − |a_4|^2 = Re(t), (3.68)

quotiented with the U(1) action U(1) : (a_1, a_2, a_3, a_4) → (e^{iα}a_1, e^{iα}a_2, e^{−iα}a_3, e^{−iα}a_4). The surface a_3 = a_4 = 0 describes an sphere S^2 with coordinates (a_1, a_2). The coordinates a_3 and a_4 are the fiber coordinates. The surface (3.68) is the resolved conifold X^t, and is a fibration of the form X^t = O(−1) ⊕ O(−1) → P^1.

The deformed conifold T^∗S^3 and the resolved conifold X^t = O(−1) ⊕ O(−1) → P^1 are in some sense dual geometries, connected by a large N transition in the topological A model [3]. The branes of the A model on T^∗S^3 are supported over the holes h of the Riemann surface. But, as we discussed above, the A-model on T^∗S^3 with N branes wrapping the S^3 special lagrangian submanifold is equivalent to CS theory on S^3 and gauge group U(N). After taking the double scaling limit one has the open perturbative expansion (2.48)-(2.49). But this open expansion is equivalent to (2.58), for which the holes has disappeared together with the D-branes supported over them. It is natural to ask if there is a closed string theory whose free energy is (2.58). If this closed string version do exist, then the absence of the D-branes should be compensated by a change in the background geometry. The Gopakumar and Vafa conjecture states that this closed string theory do exist, and is the topological closed string on the resolved conifold X^t = O(−1) ⊕ O(−1) → P^1 [3]. In other words, CS theory with U(N) on S^3 at large N should be equivalent to the topological string on the resolved conifold. The free energy for this topological string is given by

F_r(g_s, t) = ∞∑ n=1 q^n n(2 sin^{ngs}_2 )^2

, (3.69)

with q the parameter defined below (2.58). It was explicitly checked in [3], by use of the mathematical identities introduced in the previous sections, that free energy (3.69) coincides with (2.58) under the identification of the string coupling constant g_{cs} and the CS one given by

g_s = ig_{cs}. (3.70)

This provides a partial consistency argument for this conjecture.

3.2 Geometric transitions at the level of observables

The correspondence described above between the free energy of topological strings on T^∗S^3 at large N and the resolved conifold X^t = O(−1) ⊕ O(−1) → P^1 is supposed to hold also at the level of the observables [51]-[52]. In the U(N) CS theory on S^3 these observables are composed by Wilson loops operators, which are constructed in terms of a knot K, i.e, an embedded oriented circle in S^3, and in terms of a representation R of U(N) as follows

W_R = Tr_RP exp ∮ K A. (3.71)

Here P denote the usual path ordering operation. A correspondence between branes in the Amodel and the CS theory should be related to correspondence between lagrangian submanifolds and knots. Such correspondence is indeed known. For a given knot K parameterized as q(s) with 0 ≤ s ≤ 2π in S^3 the following lagrangian submanifold C_k in the Calabi-Yau T^∗S^3 can be constructed [52] C_k = {(q(s), p) ∈ T^∗S^3| ∑ i q̇_ip_i = 0}. (3.72)

Here p_i are the coordinates of the cotangent bundle introduced in (3.65). The 3-folds (3.72) have the topology of a solid tori R^1 × S^2 and are known as conormal lagrangian submanifolds. These manifolds are known to be compact and to have a boundary at infinite, which is topologically a T^2 with homology basis α and β. The first cycle is the contractible one inside C_k, the second is not.

When a geometrical transition from T^∗S^3 to resolved conifold X^t = O(−1) ⊕ O(−1) → P^1 takes place, the lagrangian submanifolds C_k will evolve to a new geometry ~C_k. It was argued in [83] that the resulting geometry is a lagrangian submanifold in the resolved conifold geometry of the Taubes type [84]. These lagrangian submanifolds are also constructed in terms of knots K, and have also the topology of R^2 × S^1 and with an asymptotic boundary T^2. In addition, they ends on the knot K at the S^3 of the infinite of the resolved conifold. The authors of [83] postulated that the Taubes knots allows an holographic dual description of the CS theory. In this duality the bulk description is given by lagrangian D-branes ending in knots at the sphere at infinite, thus introducing sources for Wilson loop operators at the boundary.

The dual description mentioned above can be made more precise as follows. The lagrangian submanifold C_k of T^∗S^3 described in (3.72) has the property that it intersects the S^3 along the knot K. When there are N branes wrapping the S^3 the topological A model gives the CS theory on S^3 with U(N) gauge group. But in presence of M branes wrapping the 3-cycle C_k there will appear strings stretched between both type of branes which corresponds to a massless complex field φ transforming in the bifundamental (N, M). This field is a fermion for branes and a boson for anti-branes. When integrated out by a one loop computation the resulting action for anti-branes is

S_{M,N} (S^3) = S_{CS} (S^3, U(N)) + S_{CS}(C_k, U(M)) + ∞∑ n=0 1 n TrU^nTrV^n, (3.73)

with U = Tr_RP exp ∮ α A, V = Tr_RP exp ∮ α A^′, (3.74)

A and A^′ being the U(N) and U(M) gauge connection respectively and the path integral is taken around the non contractible knot α. The exponential of the third operator in (3.73)

Z(U, V ) = exp( ∞∑ n=0 1 n TrU^nTrV^n), (3.75) is known as the Ooguri-Vafa operator.

There exist other expressions for the Ooguri-Vafa operator (3.75) in the literature. One is

Z(U, V ) = 1 + ∑ −→ k 1 z−→ k Υ−→ k (U)Υ−→ k (V ), (3.76)

where we have defined Υ−→ k (U) = ∏_∞ j=1(TrU^j )^{kj} and z−→ k = ∏ j≥1 k_j!j^{kj} and the sum is performed

in such a way that ∑ k_j = | −→ k | = k. Alternatively, by application of the Frobenius formula, the action (3.76) becomes a sum over representations Q Z(U, V ) = ∑ Q Tr_QUTr_QV. (3.77)

These traces appearing in the previous expression are sometimes known as the Schur functions s_R(U) and the following relation holds

s_R(u_1, ..., u_N ) = Tr_QU = det u^{ki+N−i} j det u^{N−i}_j , (3.78)

with (u_1, ..., u_N ) the eigenvalues of U.

For large N the M branes can be considered as probes, and by integrating out the field A an effective action will be obtained which is the sum U(M) Chern-Simons plus quantum corrections F (t, V ). These corrections are by definition

exp(−F (g_{cs}, V )) = 1 ∫ [DA] exp(−S_{CS} (A, S^3)) ∫ [DA] exp(−S_{CS} (S^3, A) + ∞∑ n=0 1 n TrU^nTrV^n),

(3.79) from where it follows that

F (t, V ) = − log < Z(U, V ) >_S3 , Z(U, V ) = exp( ∞∑ n=0 1 n TrU^nTrV^n). (3.80)

The full effective action is then

S_{eff} = S_{CS} (A^′, S^3) + F (g_{cs}, V ). (3.81)

Since the resulting Lagrangian submanifold C_k in the resolved geometry provides boundary conditions for open strings, it was conjectured that the free energy of open topological strings with boundary conditions specified by C_k is identical to the free energy of the deformed Chern- Simons theory with action (3.81) [51]-[52]. Taking into account this point of wiew it follows from the expressions (3.74) and (3.80) that the effective action is

F (t, V ) = − log ( e^{iSCS (A)} ∑ Q Tr_QP exp ∮ α A ∫ [DA^′]e^{iSCS (A′)}Tr_QP exp ∮ α A^′ ) (3.82)

The path integral over the connection A^′ can be interpreted as a wavefunction < ψ| whose values depends on the boundary conditions imposed at the infinite of (3.72), whose boundary is T^2. Besides the insertion of the Wilson loop related to A^′ gives another state |Q > at the torus at the infinite. Therefore the quantum action (3.82) may be interpreted in terms of a sum of representations as

F (t, V ) = − log ( e^{iSCS (A)} ∑ Q Tr_QP exp ∮ α A < ψ|R > ) . (3.83)

The representations form an orthonormal basis, thus the choice < ψ| =< R| projects Q = R. As the topological A model corresponds to deformations of the Kahler 2-form ω, the addition of branes corresponds to changes in the periods of ω. In fact, the presence of A^′ modifies these integrals by adding a boundary term [97]

x_i = ∫ α=∂D A_i + ∫ D ω. For a generic representation R one has for anti-branes that [85] ∮ β A_i = g_s(R_i − i + M 2 + 1 2 ), i = 1, 2, .., M ∮ D ω = g_s M 2 , (3.84)

with M the number of anti-branes, D is a disk with ends in β, and the analogous formula hold for branes by replacing R_i with R^T_i [83].

At large N, when the branes has been integrated out, the Ooguri-Vafa conjecture states that the new geometry is the resolved conifold. But the M branes wrapping C_k are still present and becomes branes wrapping the cycle ~C_k which is obtained from C_k after the transition. As was mentioned above, these new cycles are the Taubes ones [83]. The Wilson loop operator defined for the representation R_i becomes the bulk object corresponding to M lagrangian D-branes in the resolved conifold. Additionally, the sum of the holonomies (3.84) which we denote x_i turns out to be x_i = g_s(R_i − i + M + 1 2 ). (3.85)

This quantity, which is calculated for the deformed conifold, is interpreted by this duality argument as the moduli for the lagrangian D-branes on the resolved conifold [97],[83].

3.3 Relation to N = 2 U(1) gauge theory

The Nekrasov function [10] was introduced in order to deal with the complicated grow of the instanton measure of super Yang-Mills when the instanton number increases. It tackles the problem by embedding the N=2 theory into a background called Ω background, which is a twist of the R^4 bundle characterized by two complex parameters ϵ_1, ϵ_2. The partition function of this theory has the advantage that it can be analytically performed to arbitrary order in the instanton expansion. The instanton part of the Seiberg-Witten theory is obtained through the Nekrasov partition function by the limit ϵ_1 = −ϵ_2 = g_s → 0. The case ϵ_1 = −ϵ_2 = g_s was found to be related to string theories and matrix models already in [73]-[75].

In the following the attention will be focused in the non commutative N = 2 U(1) gauge theory with ϵ_1 = −ϵ_2 = g_s, whose partition function is given [10]-[13] as Z_{inst}(a, Λ, g_s) = ∑ λ m^2_k g^{2|λ|}s exp(− 1 g^2_s ∑ k≥1 t_kch_{k+1}(a, λ)), (3.86) where t_k are coupling constants, λ = (k_1, ..., k_j, ...) is a partition, ch_{k+1}(a, λ) are its Chern characters and a is the vacuum expectation value of the vector multiplets. The quantity m_k is the Plancherel measure for the partition, and is defined as

m_λ = ∏ u∈λ 1 h(u) = dimR_k k! = ∏ i<j k_i − k_j + j − i j − i , (3.87)

with u(i, j) being a box in the Young diagramm of λ. The small phase of the theory corresponds to the choice t_k = 0 except for k = 1. In this phase the Chern character is given by ch_2(a, λ) = a^2 + 2g^2_s |λ| and the partition function reduce to Z_{inst}(a, Λ, g_s) = ∑ λ m^2_λ g^{2|λ|}s exp(− t_1 g^2_s a^2 − 2t_1|λ|). (3.88)

The Plancherel measure defined in (3.87) can be expressed in integral forms in terms of a function γ_{gs} (x) which satisfies the difference equation

γ_{gs} (x + ϵ) − γ_{gs} (x − ϵ) − 2γ_{gs} (x) = log(x), (3.89)

and in terms of the piecewise linear function f_λ(x) defined by the upper part of the Young diagram corresponding to the partition λ, known as the profile function

f_λ(x) = |x − a| + ρ(x), (3.90) ρ(x) = ∞∑ i=1 |x − a + g_sk_i + g_s(i − 1)| − |x − a + g_sk_i + g_si| + |x − a + g_si| + |x − a + g_s(i − 1)|. From the last expression it may be shown that the second derivatives f^{′′}_λ (x) contains only terms proportional to Dirac delta. In these terms it may be shown that the Plancherel measure is

m_λ = exp ( − 1 8 ∫ x_1>x_2

dx_1dx_2f^{′′}_λ (x_1)f^{′′}_λ (x_2)γ_{gs} (x_1 − x_2, Λ) ) , (3.91)

The kernel γ_{gs} (x, Λ) of the integral (3.89) admits an integral expression

γ_{gs} (x, Λ) = d ds ( Λ^2

Γ(s) ∫_∞ 0 dt t^{1−s} e^{−tx} (e^{gst} − 1)(e^{−gst} − 1) ) s=0 , (3.92)

and an expansion on g_s given by

γ_{gs} (x, Λ) = ∞∑ g=0 g^{2−2g}_s γ_g(x, Λ) (3.93)

= 1 g^2_s ( 1 2 x^2 log x Λ − 3 4 x^2) − 1 12 log( x Λ ) + ∞∑ g=2 B_{2g} 2g(2g − 2) ( g_s x )^{2g−2}

which is precisely the expansion of the U(N) Chern-Simons on S^3 (2.51) and (2.38).

It is convenient to introduce a deformed partition function which reduce to the Nekrasov one in the limit of small coupling constant g_s. This is achieved by evaluating the Schur function (3.78) at the specific values u_i = q^{−i+ 1}2

s_R(u_i = q^{−i+ 12} ) = q^{− 12 |R|}s_R(1, q, q^2, ..., q^{N−1}), q = e^{−gs} . (3.94)

The resulting value for this function is proportional to the q-deformation of the dimension of R namely s_R(1, q, q^2, ..., q^{N−1}) = q^{n(λ)} ∏ u∈λ [n + c(u)] [h(u)] , (3.95)

where n(λ) = ∑ i k_i(i − 1) and c(u) = i − j is the content of u and h(u) = k_i + k^t_j − i − j + 1 is the hook length for a given box u = (i, j) of the diagram of λ. In addition, (3.95) is also related the knot invariant for the unknots in S^3, which is given by

W_R(K) = s_R(u_i = q^{N−2i+12} ) = q^{N|R|}s_R(u_i = q^{−i+ 12} ) (3.96)

The deformed partition function is defined in these terms as^3 ~Z_{inst}(a, Λ, g_s) = ∑ λ s^2_λ(x_i = q^{i− 12} ) exp(− t_1 g^2_s a^2 − 2t_1|λ|), (3.97)

There exist an useful formula for the Schur function

s_λ(x_i = q^{i− 12} ) = q^{14 κ(λ)} ∑ (i,j)∈λ 1 q^{h(i,j)} − q^{−h(i,j)} , (3.98)

where h(i, j) is the hook length of the box (i, j) in the Young diagram and κ(λ) = 2 ∑ (i,j)∈λ(j − i). For small g_s, that is, for q ≃ 1 it follows from (3.98) that (3.97) reduce to the the partition function (3.88) for the non commutative U(1) gauge theory on R^4 with N = 2 supersymmetry.

The expression (3.97) appears in other contexts. For instance, it was considered in [94]-[95] as a model of q-deformed random partitions corresponding to a five dimensional U(1) gauge theory with a fifth dimension being a circle S^1. The limit q → 1 is equivalent to tend the radius of the circle equal to zero.

3.4 Small coupling limit of the abelian Nekrasov function and OV operators

In this section we will show that the partition function ~Z_{inst}(a, Λ, g_s) in (3.97) can be intrepreted as the mean value of the Ooguri-Vafa operator corresponding to the toric Calabi-Yau geometry considered in the references [88]. This CY geometry can be parameterized by the complex coordinates (x, y, u, v) and is defined in algebraic form as

(z − μ_1)(z − μ_2) + uv = 0, xy = z, μ_1 < 0, 0 < μ_2. (3.99)

As in the case of the singular conifold, there is a torus symmetry given by T^2 : (x, y, u, v) → (e^{iα}x, e^{−iα}y, e^{iβ}u, e^{−iβ}v) which leaves the equation (3.99) invariant. By a redefinition of coordinates the algebraic equation describing the geometry can be expressed as

(x^2_1 + x^2 − R)^2 + u^2_1 + u^2 − r^2 = 0, R = μ_1 + μ_2 2 , r = μ_1 − μ_2 2 , (3.100)

which represents it as an ALE (asymptotically locally euclidean) fibration. The α action is degenerated at z = 0. Similarly the β cycle degenerates at the two branching points z = μ_i.

3This sort of partitions were considered in [91] in order to enumerate Donaldson-Thomas invariants of local toric Calabi-Yau threefolds without compact divisors.

The cycles over the intervals μ_1 < z < 0 and 0 < z < μ_2 are two three spheres S^3. The surface uv = μ_1μ_2 connects the two S^3 as its boundaries are two circles, every of them located in each sphere. The real part of the algebraic equation (3.100) has the topology of S^2 × S^1. The parameter r measures the radius of the S^2 and the radius of S^1 varies from R + √ r to R − √ r. Alternatively, the parameter r measures the separation of the two spheres located at μ_i and R measures their distance to the origin. This manifold has b_3 = 2 and b_2 = 1, and r is interpreted as the unique Kahler parameter.

As for the conifold, in the situation in which N_i branes are wrapped on each cycle, an scalar φ in the representation (N_1, N_2) will appear, corresponding to the bifundamental strings stretched between the two sets of branes. The difference with the situation for the conifold (3.73) is that this complex scalar is now massive, since the strings have a finite length, and its mass is proportional to r. The resulting action is given by

S_{M,N} (S^3) = S_{CS}(A_1) + S_{CS} (A_2) + ∞∑ n=1 e^{−nr} n TrU^n_1 TrU^n_2 , (3.101)

where the operators U_{1,2} are the holonomies of the gauge fields over the S^1 described above. The expression (3.101) can alternatively be written as a sum of representations of the form [54]

S_{M,N} (S^3) = S_{CS} (A_1) + S_{CS} (A_2) + ∑ R Tr_RU_1e^{−lr}Tr_RU_2. (3.102)

with l the number of boxes in the representation of R. In this situation the two boundaries of the annulus give two knots K_1 and K_2. This means that the total free energy is given by

F = F_{CS} (N_1, g_s) + F_{CS} (N_2, g_s) + log ∑ R e^{−lr}W_R(K_1)W_R(K_2). (3.103)

These knots turn out to be two unknot, as was shown in [54] by use of a Heedegard decomposition of the two 3-spheres into solid tori. The Wilson loop operators W_R(K_i) is a function of the coupling constant g_s = 2π/(k_i + N_i) (which is the same for both CS theories) and the parameters t_i = g_sN_i. If the choice N_1 = N_2 is made, then t_1 = t_2 = g_sN_i and the Ooguri-Vafa operator corresponding to (3.103) is < Z(U, V ) >= ∑ R e^{−lr}W_R(K_1)W_R(K_2) = ∑ R e^{−lr}W_R(K)W_R(K) = ∑ R M^{|R|}s^2_λ(x_i = q^{i− 12} ),

(3.104) with M = e^{−r}q^N . This is exactly the same as (3.97) under the identification

exp(−2t_1) ←→ M = e^{−r}q^N , (3.105)

up to an irrelevant factor exp(−^{t1}_{g2s} a^2). Taking this into account, together with the discussion above (3.97) it follows that the abelian Nekrasov function (3.88) is the small phase limit of the Ooguri-Vafa operator corresponding to the toric geometry (3.99) with t_1 = t_2.

Under a geometrical transition, the parameters t_1 and t_2 become the Kahler parameters of the new geometry. There is a third Kahler parameter which is given by 2t = 2r − t_1 + t_2 [58]. By taking the double scaling limit N_i → ∞ and g_s → 0 such that t_i = g_sN_i are kept finite gives the following expression for the free energy F = − log < Z(U, V ) >= ∞∑ d=1 e^{−dt1} + e^{−dt2} + e^{−dt}(1 − e^{−dt1} )(1 − e^{−dt2} ) d(2 sin(dg_s/2))^2

. (3.106)

The third term in (3.106) is the contribution from the Ooguri-Vafa operator (3.104).

4. B-model interpretation of the Abelian Nekrasov function

In the previous section we have identified the abelian Nekrasov function as the Ooguri-Vafa operator corresponding to the A model defined over some specific toric geometry. As this geometry admits a mirror it should be possible to give a direct B-model interpretation the abelian Nekrasov partition function. This description is explained in the present section.

4.1 Topological B model as deformations of complex structures

The topological B-model with a generic Calabi-Yau geometry as a target space corresponds to parameter deformations which affect the complex structure of the Calabi-Yau but leaving the Kahler structure intact. Several properties were exhaustively studied in [48]. For example, for the deformed conifold T^∗S^3 a deformation affecting the complex structure xy = μ is x(y + ∑ n>0 nt_nx^{n−1}) = μ, (4.107)

with t_n certain parameters. It is known that the deformations affecting the complex are those which induce a change in the periods of the holomorphic (3,0) form of the Calabi-Yau Ω = 1 4π^2 dx ∧ dy ∧ du u . (4.108)

In the topological B-model these deformations arise when there is one complex dimensional subspace inside the Calabi-Yau with N B-branes wrapped over it. The inclusion of these Bbranes induce the following change the periods of the holomorphic 3-form Δ ∫ C Ω = Ng_s, (4.109)

with C a 3-cycle linking the B-brane world-volume.

The geometry of the deformed conifold is a particular ”local” CY geometry. These local geometries are CY surfaces of the form uv = H(x, y), (4.110) with complex coordinates (x, y, u, v) and H(x, y) a function on two of these variables. The resulting surface is generically a 3-dimensional complex one. For the deformed conifold T^∗S^3 the function H(x, y) can be read directly from the defining equation (3.63) and is H(x, y) = xy − μ with μ the deformation parameter. For any local geometry, the distinguished Riemann surface

H(x, y) = 0, (4.111)

is the locus where the fiber degenerate into two components u = 0 and v = 0. For any local Calabi-Yau and in particular for the deformed conifold, the degenerating locus of Riemann surface H(x, y) = 0 generically has punctures. The deformation of the complex structure of the Calabi-Yau is achieved by placing non compact branes on these punctures.

The theory of [48] is described in terms of the so called Kodaira-Spencer fields. For local Calabi-Yau these fields can be reduced from 3 to 1 complex dimensions along the normal directions. The resulting fields are defined on the asymptotic regions x → ∞ and y → ∞ corresponding to the locus of the equation H(x, y) = 0 as follows x = ∂_y ~ϕ(y), y = −∂_xϕ(x). (4.112) The one form λ = ydx = ∂ϕ is the reduction of the complex 3-form Ω integrated along the two normal directions. The period of λ integrated along a point x_i on the Riemann surface where the brane intersects receive a non trivial contribution ∮ x_i λ = ∮ x_i ∂ϕ = g_s, (4.113)

therefore branes in these punctures are affecting the complex structure.

The quantum mechanical operator for creating a brane ψ(x_i) in the model is defined by following relation [55] < ... ∮ x_i ∂ϕ ψ(x_i)... >= g_s < ...ψ(x_i)... >, which implies that x corresponds to a disk amplitude operators ψ(x) = ∫_x y(x^′)dx^′. (4.114)

The creation of N branes located at diferent positions x_i corresponds to the mean value < N|ψ(x_1)....ψ(x_N )|W >, (4.115) where the state < N| is an N-fermion state and |W > is an state in H, the space of chiral bosons. The introduction of these N branes correspond to a deformation of the complex structure as (4.107) and in fact the parameters t_n in (4.107) are defined in terms of the position of the branes by the formula

t_n = − g_s n N∑ i=1 x^{−n}_i . (4.116)

Therefore the effect of placing these disk operators (or branes) is to deform the complex structure of the conifold as (4.107).

The variables x and y can be though as conjugated variables, in analogous way as the momentum p and the coordinate x in usual quantum mechanics. In fact the operator ~ψ(y) related to the y patch in (4.112) by ~ψ(y) = ^Sψ(x) = 1 √ 2πg_s ∫ dxe^{− xygs} ψ(x), (4.117) which makes plausible this interpretation. In the last formula ^S is playing a role as an S-matrix. The quantization of the complex moduli is realized by introducing quantum Kodaira-Spencer fields. The vacuum expectation value of the KS field in turn defines a quantum Riemann surface which determines the CY with varied complex moduli. In the quantization scheme one has the following commutation relations [96] [y, x] = g_s. (4.118)

In the case of anti-branes, the action becomes the minus of the action of branes, S¯_B = −S_B , and thus, in the quantization, the conjugate momentum of x becomes −y which results in the commutation relation, [y, x] = −g_s.

For multiple branes the relation (4.117) is generalized to < N| ~ψ(y_1).... ~ψ(y_N )|W >= ∫ ( N∏ j=1 dx_j )e^− ∑_N i=1 xiyi gs < N|ψ(x_1)....ψ(x_N )|W >, (4.119) By use of the Harish-Chandra-Itzykson-Zuber formula it follows that these correlators can be expressed as a the partition function of the following matrix model Z(t, t) =< N|ψ(x_1)....ψ(x_N )|W >= ∫ N×N dX(det X)^{−N} e^{1gs Tr(} ∑ n t_nT rX^n+XY ), (4.120)

with t_n =^{gs}_n TrY^{−n}. The model (4.120) is known as the Imbimbo-Mukhi model [78].

4.2 The B-model on mirror geometries

The A-model on a generic Calabi-Yau manifold Y is equivalent to the B-model on the mirror Calabi-Yau, if this mirror exists. Two CY manifolds Y and ~Y are mirror if they are topologically inequivalent and the N = 2 A-sigma models with one of them as background is isomorphic to the B-sigma model with the other as background. It is well known that for any two mirror manifolds the Hodge numbers h_{1,1} and h_{2,1} are interchanged. This means that the deformations of the complex structure on one side are equivalent to Kahler deformations on the other side, and viceversa. As the A-model is related to Kahler deformation and the B-model is related to complex structure deformations this imply that the A-model on one of them, say Y , is equivalent to the B-model on the other one ~Y , and viceversa.

The mirror dual of the resolved conifold was worked out explicitly in [81]. To describe this mirror is convenient to introduce homogeneous coordinates (y_1 : y_2 : y_3, y_4) = (e^{−Y1} : e^{−Y2} : e^{−Y3} : e^{−Y4} ) parameterizing CP(3). The Riemman surface describing the mirror geometry of the resolved conifold is H(y_i) = y_1 + y_2 + y_3 + y_4 = 0. (4.121)

The constraint from the GNLS is that the coordinates y_i describe a quadric in CP(3) given by

y_1y_2 = e^{−t}y_3y_4. (4.122)

These equations imply that

Y_1 + Y_2 − Y_3 − Y_4 = t, e^{−Y1} + e^{−Y2} + e^{−Y3} + e^{−Y4} = 0. (4.123)

The Riemann surface (4.121) has four punctures. At any of these punctures two of the Y_i goes to infinite. The location of these punctures in CP(3) are P_1 = (1 : 0 : −1 : 0), P_2 = (1 : 0 : 0 : −1) P_3 = (0 : 1 : 0 : −1) and P_4 = (0 : 1 : −1 : 0). At these punctures one may choose a coordinate y_i = 1 and express one of the remaining coordinates in terms of the other two by use of the quadric equation (4.122). Denote the two remaining coordinates as x and y. For P_{1,3} the Riemann equation is

H(x, y) = 1 + e^{−x1,3} + e^{y1,3} + e^{y1,3−x1,3−t} = 0, (4.124)

while for P_{2,4} it is instead H(x, y) = 1 + e^{−x2,4} + e^{−y2,4} + e^{−x2,4−y2,4−t}. (4.125)

Note that x and p = y + iπ are canonically conjugated coordinates, as x → ∞ implies that p → 0. There is a remaining SL(2, Z) freedom in choosing the coordinates, which corresponds to transformation which do not alter the periods of the coordinates x and y and the three form Ω. By an particular SL(2, Z) one can express the last equation as ~u~v = H(~x, ~y) = (e~^y − 1)(e~^{x+}~^y − 1) − μ, μ = 1 − e^{−t}. (4.126) The parameter μ describe the complex structures on the manifold.

The Riemann surface arise (4.121) has a matrix model interpretation. The CS partition function for U(N) gauge group over S^3 can be rewritten by use of the Weyl denominator formula as [80], [53] Z_{CS} = ∫ N∏ i=1 du_i ∏ i<j (2 sinh u_i − u_j 2 )^2e^{− 12gs} ∑ i u_i . (4.127)

By defining the new variables m_i = e^{ui} q^{−N} this can be reexpressed as [54] Z_{CS} = ∫ dMe^{− 1gs Tr(log M)2} . (4.128)

This matrix model is in fact equivalent to the B-model on the mirror of the resolved conifold [54]. The spectral curve defining this model has been found in [98] and it turns out to be given by the Riemann surface (4.124) defining the mirror of the resolved conifold. The density distribution ρ(λ) of the eigenvalues of the model is calculated by the resolvent, which for the matrix model (4.128) this is given by

ω_0(t) = 1 2t ∮ dz 2πi W^′(z) p − z ( (p − a)(p − b) (z − a)(z − b) ) 1_2

(4.129)

with W^′(z) = log z/z. The solution satisfying the appropriate asymptotic is given by

ω_0(t) = − 1 tp log ( 1 + e^tp + √ (1 + e^{−t}p)^2 − 4p 2p ) , (4.130)

and the density of eigenvalues corresponding to these model is ρ(λ) = 1 πtλ tan^{−1} ( √ 4λ − (1 + e^{−t}λ)^2 1 + e^tλ ) . (4.131)

By defining the function x(p) = t(1 − pω_0(p)) + iπ and denoting p = e^{t−y} it follows that x satisfy the relation

e^x + e^y + e^{y−x+t} + 1 = 0, (4.132)

which is the algebraic equation defining the Riemann surface defining the resolved conifold, namely (4.124).

4.3 Multiple branes and geometric transitions

The addition of non compact B-branes in the B-model (4.127) is given by the introduction of the operator ψ(x) = (−1)^N q^{N 2+ 12 N} det(e^{−x} − M), (4.133) which is equal for a single brane to

< ψ(x) >= p_N (x). (4.134)

The branes in the model are described in terms of the orthogonal polynomials corresponding for the measure of (4.128). These are the Stieltjes-Wigert polynomials given by [79]

p_n(x) = (−1)^nq^{n2+ 12 n} n∑ k=0 [ n k ] q^{k(k−n)2 −k2} (−q^{− 12} x)^k, (4.135)

where q = e^{gs} and the symbols appearing in this expression are given by [ n k ] = [n]! [k]![n − k]! , [n]! = q^{n2} − q^{− n2} . (4.136)

These single correlation functions satisfy the Schrodinger equation corresponding to a Hamiltonian obtained by replacing the function H(x, y) describing the mirror of the resolved conifold with ^H(x, −g_s∂_x), which in this case is given by ^H(x, −g_s∂_x) < ψ(x) >= (q^N − e^{−gs∂x} − q^{− 12} e^xe^{−gs∂x} − q^{− 12} e^xe^{−2gs∂x} ) < ψ(x) >= 0. (4.137) This is the equation for the spectral curve of the matrix model translated into the operator formalism [92]-[93]. Besides, the multi correlation functions for branes at different position is given by [72] < k∏ i=1 B(x_i) >= det(p_{N+j−1}(x_i))

Δ(x)

. (4.138)

The insertion of branes in the matrix model can be implemented by adding the following term in the matrix model

Z_B = ∫ dMexp ( − 1 g_s

Tr[(log M)^2 + log(M ⊗ I_{m×m} − I_{N×N} ⊗ X)] ) , (4.139)

with X = (x_1, .., x_m) being a diagonal U(m) matrix whose diagonal elements parameterize the moduli of the branes.

The brane insertions can be translated into the A-model crystal picture of [59], as there exist a map Q which maps B-model calculations into A-model ones [87]. In this picture, a non-compact A-brane is represented by a half-line in R^3 and it creates a defect in the lattice. The presence of defect is represented by the insertion of a certain fermion operator Ψ_D, such that the amplitude of a single brane is [87]

Z_A(x) =< Ψ_D(x) >, (4.140)

with x the modulus of the brane. These A-brane has a topology S_1 × R_2 and its amplitude is

Z_A(x) = N∏ n=1 (1 − xq^n) = L(x, q) L(xe^{−t}, q) (4.141) with t = g_sN and L(x, q) is the polylogarithm given by L(x, q) = ∞∏ k=1 ( 1 − xq^k ) = exp( ∞∑ k=1 x^k x[x] ). (4.142)

The generalization to multiple branes is described in [86] and [102]. These branes are described by the mean value of the Wilson loop operator for the unknot in the deformed conifold T^∗S^3, which in the crystal picture is represented as

< W_R >= M(q)^2 exp( ∞∑ n=1 e^{nt} n[n]^2 ) ∏ i<j (1 − e^{xi−xj} ) M∏ i=1 exp( ∞∑ n=1 e^{nxi} + e^{n(t−xi)} n[n] ), (4.143)

with x_i given in (3.85) and t = g_s(N + M). Following [83] we consider the situation in which the moduli of the branes is parameterized as x_i = exp − g_s(l + m − i +^1_2 ). These branes live in a resolved conifold with Kahler parameter t = g_s(N + l). When the numbers l and m are large these branes trigger a geometric transition to a new CY manifold called bubbling CY manifold [83]. The Kahler moduli for this new geometry t_1 = g_sm, t_2 = g_sl and t = g_s(N − m). In fact by introducting the moduli x_i = exp − g_s(l + m − i +^1_2 ) into (4.143) it is obtained the partition function

< W_R >= M(q)^2 exp( ∞∑ d=1 e^{−dt1} + e^{−dt2} + e^{−dt}(1 − e^{−dt1} )(1 − e^{−dt2} ) d(2 sin(dg_s/2))^2

). (4.144)

In the situation in which the two Kahler moduli are equal the logarithm of this quantity coincides, up to an additive term, with the free energy (3.106). This means that we have reproduced the large N limit of the partition (3.104) whose small phase limit the abelian Nekrasov function (3.88), in the B-model setup.

Acknowledgement: The author is grateful to G. Giribet, F. Cuckierman, M. Schvellinger for motivating discussions, to S. Kovacs for explanations about N = 2 gauge theories some time ago and to J. Fernandez for some discussion about enumerative problems. This work is supported by CONICET (Argentina) and by the ANPCyT grant PICT-2007-00849.

References

[1] H. Clemens, ”Curves On Higher-Dimensional Complex Projective Manifolds” Proc. International Cong. Math., Berkeley 1986, p. 634.

[2] P. Candelas, X. de la Ossa P. Green and L. Parkes Nucl. Phys. B 359 (1) 21.

[3] R. Gopakumar and C. Vafa Adv.Theor.Math.Phys. 3 (1999) 1415; ”M Theory and Topological Strings 1” hep-th/9809187; ”M Theory and Topological Strings 2” hep-th/9812127.

[4] M. Kontsevich Comm. Math. Phys. 147 (1992) 1.

[5] D. Mumford ”Towards An Enumerative Geometry For The Moduli Space Of Curves” in Arithmetic and Geometry, M. Artin and J. Tate Eds (Birkhauser, 1985).

[6] S. Morita Inv. Math. 90 (1987) 551.

[7] E. Miller J. Diff. Geom. 24 (1986) 1.

[8] E. Witten, In *New York 1991, Proceedings, Differential Geometric Methods in Theoretical Physics, vol. 1 176.

[9] N. Seiberg and E.Witten Nucl. Phys. B 426 (1994) 19; Nucl. Phys. B 431 (1994) 484. [10] N. Nekrasov Adv. Theor. Math. Phys. 7 (2004) 831.

[11] N. Nekrasov and A. Okounkov ”Seiberg-Witten Theory and Random Partitions” hepth/0306238.

[12] A. Marshakov and N. Nekrasov, ”Extended Seiberg-Witten theory and integrable hierarchy,” JHEP 0701 (2007) 104; A. Marshakov, ”On Microscopic Origin of Integrability in Seiberg-Witten Theory,” arXiv:0706.2857.

[13] A. Losev, A. Marshakov, N. Nekrasov ”Small instantons, little strings, and free fermions” Ian Kogan memorial volume, M.Shifman, A.Vainshtein and J. Wheater (eds.) ”From fields to strings: circumnavigating theoretical physics” 581.

[14] N. Nekrasov, S. Shatashvili ”Quantization of Integrable Systems and Four Dimensional Gauge Theories” arXiv: 0908.4052; Nucl.Phys.B, Proc.Suppl. 192 (2009) 91; Prog. Theor. Phys. Suppl. 177, 105 (2009).

[15] A. Gorsky, I.M. Krichever, A. Marshakov, A. Mironov and A. Morozov, Phys. Lett. B 355 (1995) 466.

[16] K. Mayuroshi and M. Taki ”Deformed Prepotential, Quantum Integrable System and Liouville Field Theory” arXiv:1006.4505.

[17] R. Donagi and E. Witten, Nucl. Phys. B 460 (1996) 299. [18] W. He, Phys. Rev. D 81 (2010) 105017.

[19] A. Mironov, A. Morozov, J. Phys. A 43 (2010) 195401; J. High Energy Phys. 04 (2010) 040; A. Popolitov ”On relation between Nekrasov functions and BS periods in pure SU(N) case” arXiv:1001.1407.

[20] L. Alday, D. Gaiotto and Y Tachikawa, Lett. Math. Phys. 91 (2010) 167. [21] D. Gaiotto ”N=2 dualities”, arXiv:0904.2715.

[22] N. Drukker, D. R. Morrison and T. Okuda, JHEP 0909 (2009) 031. [23] L. F. Alday, D. Gaiotto, S. Gukov, Y. Tachikawa and H. Verlinde, JHEP 1001 (2010) 113. [24] N. Drukker, J. Gomis, T. Okuda and J. Teschner, JHEP 1002 (2010) 057. [25] N. Nekrasov and E. Witten ”The Omega Deformation, Branes, Integrability, and Liouville Theory” arXiv:1002.0888.

[26] L. Alday, F. Benini and Y. Tachikawa, Phys. Rev. Lett.105 (2010) 141601. [27] G. Giribet JHEP 1001(2010) 097.

[28] A. Mironov, A. Morozov, Sh. Shakirov JHEP02 (2011) 067; ”Towards a proof of AGT conjecture by methods of matrix models” arXiv:1011.5629 [29] A. Mironov, A. Morozov, Sh. Shakirov ”Brezin-Gross-Witten model as ”pure gauge” limit of Selberg integrals” arXiv:1011.3481; J. Phys. A 44 (2011) 085401; Int. J. Mod. Phys. A 25 (2010) 3173. J. Phys. A 44 (2011)085401; Int. J. Mod. Phys. A 25 (2010) 3173.

[30] G. Bonelli, K. Maruyoshi, A. Tanzini and F. Yagi ”Generalized matrix models and AGT correspondence at all genera” arXiv:1011.5417; G. Bonelli and A. Tanzini ”Hitchin systems, N=2 gauge theories and W-gravity” arXiv:0909.4031; K. Maruyoshi and F. Yagi JHEP 1101(2011) 042.

[31] V. Alba and A. Morozov Nucl. Phys. B 840 (2010) 441. [32] A. Mironov and A. Morozov Phys. Lett. B 682 (2009) 118.

[33] R. Dijkgraaf and C. Vafa ”Toda Theories, Matrix Models, Topological Strings, and N=2 Gauge Systems” arXiv:0909.2453.

[34] M. Cheng, R. Dijkgraaf and C. Vafa ”Non-Perturbative Topological Strings And Conformal Blocks” arXiv:1010.4573.

[35] T. Eguchi and K. Maruyoshi,” Penner Type Matrix Model and Seiberg-Witten Theory ” arXiv:0911.4797.

[36] R. Schiappa and N. Wyllard, ”An A_r threesome: Matrix models, 2d CFTs and 4d N=2 gauge theories” arXiv:0911.5337.

[37] A. Mironov, A. Morozov and S. Shakirov, ”Matrix Model Conjecture for Exact BS Periods and Nekrasov Functions” arXiv:0911.5721.

[38] M. Fujita, Y. Hatsuda and T. Tai, JHEP 1003(2010) 046. [39] S. Iguri and C. Nunez, JHEP 11 (2009) 090.

[40] A. Mironov, Al. Morosov and And. Morosov, Nucl. Phys. B 843 (2011) 534. [41] H. Itoyama, T. Oota and N. Yonezawa, Phys. Rev. D 82 (2010) 085031. [42] M. Bershtein, V. Fateev and A. Litvinov ” Parafermionic polynomials, Selberg integrals and three-point correlation function in parafermionic Liouville field theory ” arXiv:1011.4090.

[43] T. Tai ”Seiberg-Witten prepotential from WZNW conformal block: Langlands duality and Selberg trace formula” arXiv:1012.4972 [44] S. Iguri Lett. Math. Phys. 89 (2) (2009) 141; S. Iguri and T. Mansour J. Phys. A: Math.

Theor. 43 (2010) 065201.

[45] A. Klemm, W. Lerche, P. Mayr, C. Vafa, and N. Warner Nucl. Phys. B477 (1996) 746. [46] S. Katz, A. Klemm, and C. Vafa Nucl. Phys. B497 (1997) 173. [47] S. Katz, P. Mayr, and C. Vafa, Adv. Theor. Math. Phys. 1 (1998) 53.

[48] M. Bershadsky, S. Cecotti, H. Ooguri and C. Vafa Commun. Math. Phys. 165 (1994) 311. [49] I. Antoniadis, E. Gava, K. S. Narain and T. R. Taylor Nucl. Phys. B 413, 162 (1994). [50] R. Dijkgraaf and C. Vafa Nucl.Phys. B644 (2002) 3; Nucl.Phys. B644 (2002) 21. [51] H. Ooguri and C. Vafa, Nucl.Phys. B641 (2002)3. [52] H. Ooguri and C. Vafa, Nucl.Phys. B 577 (2000) 419.

[53] M. Aganagic, A. Klemm, M. Marino and C. Vafa JHEP 0402 (2004) 010. [54] M. Aganagic, R. Dijkgraaf, A. Klemm, M. Marino and C. Vafa Commun. Math. Phys. 261 (2006) 451.

[55] M. Aganagic, A. Klemm, M. Marino and C. Vafa Commun.Math.Phys. 254 (2005) 425. [56] M. Aganagic and C. Vafa ”Mirror Symmetry, D-Branes and Counting Holomorphic Discs” hep-th/0012041.

[57] M. Aganagic, A. Klemm and C. Vafa Z. Naturforsch. A 57 (2002) 28. [58] D. Diaconescu, B. Florea and A. Grassi, Adv.Theor.Math.Phys. 6 (2003) 619;

Adv.Theor.Math.Phys. 6 (2003) 643.

[59] A. Okounkov, N. Reshetikhin and C. Vafa ” Quantum Calabi-Yau and Classical Crystals ” hep-th/0309208; N. Saulina and C. Vafa ”D-branes as Defects in the Calabi-Yau Crystal” hep-th/0404246; J. Heckmann and C. Vafa JHEP 0709 (2007) 011.

[60] A. Marshakov, A. Mironov and A. Morozov, Phys. Lett. B 265, 99 (1991); S. Kharchev, A. Marshakov, A. Mironov, A. Morozov and S. Pakuliak, Nucl. Phys. B 404, 717 (1993); A. Morozov, ”Matrix models as integrable systems” arXiv:hep-th/9502091; I. K. Kostov, ”Conformal field theory techniques in random matrix models” arXiv:hep-th/9907060.

[61] R. C. Penner, Bull. Am. Math. Soc. 15, 73 (1986); J. Diff. Geom. 27, 35 (1988); J. Harer and D. Zagier, Invent. Math. 85, 457 (1986).

[62] D. Bessis, C. Itzykson and J. Zuber Adv. Appl. Math. 1, 109 (1980). [63] S.K. Lando, A. Zvonkin, ”Graphs on Surfaces and Their Applications”, with an Appendix by D.Zagier, Springer, Berlin, 2004.

[64] K. Strebel ”Quadratic Differentials” Springer 1984. [65] M. Kontsevich Comm. Math. Phys 147 (1992) 1. [66] N. Chair, J. Phys. A 40 (2007) F443.

[67] E. T. Akhmedov and Sh. Shakirov ”Gluing of Surfaces with Polygonal Boundaries” arXiv:0712.2448; N. Nekrasov JHEP 0101 (2001) 002.

[68] I. Goulden, J. Harer and D. Jackson ”A geometric parametrization for the virtual Euler characteristic for the moduli spaces of real and complex algebriac curves” arXiv:math/9902044.

[69] E. Witten, Nucl. Phys. B 371 (1992) 191. [70] J. Distler and C. Vafa, Mod. Phys. Lett. A6 (1991) 259. [71] C. Gomez and S. Das JHEP 0410 (2005) 026. [72] A. Morozov Phys. Usp. 37 (1994) 1.

[73] M-x. Huang, A. Klemm, J. High Energy Phys. 0709 (2007) 054. [74] A Iqbal and A. Kashani-Poor Adv. Theor. Math. Phys. 10 (2006) 1. [75] A. Klemm, M. Marino, S. Theisen, J. High Energy Phys. 0303 (2003) 051. [76] M. Camperi, F. Levstein, and G. Zemba, Phys. Lett. B247 (1990) 549. [77] S. G. Naculich, H. A. Riggs, and H. J. Schnitzer, Phys. Lett. B246 (1990) 417. [78] C. Imbimbo and S. Mukhi Nucl. Phys. B 449, 553 (1995); R. Dijkgraaf, G. Moore and R.

Plesser Nucl.Phys. B394 (1993) 356.

[79] Y. Dolivet and M. Tierz J.Math.Phys.48 (2007) 023507.

[80] M. Tierz Mod. Phys. Lett. A 19 (2004) 1365; S. de Haro and M. Tierz Nucl. Phys. B 731 (2005) 225.

[81] K. Hori and C. Vafa, ”Mirror symmetry,” [arXiv:hep-th/0002222]; K. Hori, A. Iqbal and C. Vafa, ”D-branes and mirror symmetry,” [arXiv:hep-th/0005247].

[82] T. Tai Prog.Theor.Phys.119 (2008) 165.

[83] J. Gomis and T. Okuda JHEP 0702 (2007) 083; JHEP 0707 (2007) 005. [84] C. H. Taubes Adv. Theor. Math. Phys. 5 (2001) 139; S. Koshkin, ”Conormal bundles to knots and the Gopakumar-Vafa conjecture,” math.DG/0503248.

[85] S. Elitzur, G. W. Moore, A. Schwimmer, and N. Seiberg Nucl. Phys. B326 (1989) 108. [86] T. Okuda JHEP 0503 (2005) 047. [87] K. Okuyama Phys. Lett. B 645 (2007) 275.

[88] M. Bershadsky, C. Vafa and V. Sadov, Nucl. Phys. B 463 (1996) 398. [89] M. Aganagic, M. Marino and C. Vafa Commun.Math.Phys. 247 (2004) 467. [90] E. Witten Nucl. Phys. B 268 (1986) 253.

[91] R. Szabo and M. Tierz ”Matrix models and stochastic growth in Donaldson-Thomas theory” arXiv:1005.5643.

[92] A. Kashani-Poor JHEP 0704 (2007) 004. [93] S. Hyun and S. Yi JHEP0611 (2006) 075.

[94] T. Maeda, T. Nakatsu, K. Takasaki and T. Tamakoshi, J. High Energy Phys. 0503 (2005) 056; T. Nakatsu and K. Takasaki Commun. Math. Phys. 285 (2009) 445.

[95] T. Maeda and T. Nakatsu Int. J. Mod. Phys. A 22 (2007) 937. [96] R. Dijkgraaf, L. Hollands and P. Sulkowski JHEP 0911 (2009) 047. [97] P. Aspinwall, ”D-Branes on Calabi-Yau Manifolds”,hep-th/0403166. [98] M. Marino ”Les Houches lectures on matrix models and topological strings”; hepth/0410165 [99] J. Maldacena, Gregory W. Moore, Nathan Seiberg and David Shih, JHEP 0410 (2004) 020.

[100] P. Di Francesco ”2D Quantum Gravity, Matrix Models and Graph Combinatorics” mathph/0406013.

[101] M. Marino Rev. Mod. Phys. 77 (2005) 675. [102] N. Halmagyi and T. Okuda JHEP 0803 (2008) 028.

[103] A. Neitzke and C. Vafa ”Topological strings and their physical applications” arXiv: hepth/0410178.

[104] M. Marino ”Enumerative geometry and knot invariants” hep-th/0210145.