LOOP MODELS, RANDOM MATRICES AND PLANAR
ALGEBRAS

A. GUIONNET, V. F. R. JONES, D. SHLYAKHTENKO, AND P. ZINN-JUSTIN

ABSTRACT. We define matrix models that converge to the generating functions
of a wide variety of loop models with fugacity taken in sets with an accumu-
lation point. The latter can also be seen as moments of a non-commutative
law on a subfactor planar algebra. We apply this construction to compute the
generating functions of the Potts model on a random planar map.

1. INTRODUCTION

Loop models naturally appear in a wide variety of statistical models as the
boundaries of random regions. For example, it is well-known that the Potts
model on a planar map is equivalent to a loop model. This loop model can be
viewed as living on a 4-valent planar map, where the vertices, represented by
two nonintersecting strings, can be of two types depending on the shading of the
regions delimited by the strings: 8 and m We are interested in summing

over all planar maps (in a sense that will be made precise below) obtained by
gluing these strings together while respecting the shading (i.e., making the planar
map bicolored).

In this paper, we consider such loop models where vertices can be chosen in a
much more general class. Let us consider the most basic case where the vertices
are given by Temperley—Lieb elements. A Temperley—Lieb element consists of
an outside box all of whose 2k boundary points are connected by non-crossing
strings inside of the box, with a boundary point marked by a * on one side of
the boundary and a black-white shading so that two regions whose boundaries
intersect are shaded differently.
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Clearly, as for the Potts model, given any family of Temperley—Lieb elements,
one can try to enumerate the number of connected planar diagrams that can be
built on them while respecting the shading.

In this paper we undertake to construct matrix models for such loop models.
More precisely, consider the real-valued functional given by

00 ko n; '
(1) (S = 3 H:., S gt loopsine

ni,...,np=0 i=1 " PeP(ni,...,nk,S)

where P(ny,...,ng, S) is the set of connected diagrams (tangles) built on
(1) n; Temperley—Lieb elements S;, 1 < i < k,
(2) one Temperley-Lieb element tangle S,

by joining their boundary points so that

(1) the diagram can be embedded in the sphere so that the strings do not
intersect,

(2) the shading is compatible in the sense that two boundary points can only
be matched by a string if the shading is the same on each side of the string
in both tangles.

Note that since each element of Temperley—Lieb algebra comes with a marked
boundary point, the sum runs over all possible matchings of these marked points
irrespective of symmetries. The loop parameter ¢ is often called fugacity.

We shall prove the following result.

Theorem 1. Let § € {2cos(Z)}y>3 U [2,00[ and let S,S1,...,Sk be k fized
Temperley—Lieb elements. Then for t;;1 < 1 < k, small enough real numbers,
try can be built as a limit of matrix models.

Matrix models for loop models were already constructed in the physics litera-
ture in a wide variety of cases. In fact, for integer ¢, the construction of the matrix
model follows from the seminal work of 't Hooft [28] and Brézin-Itzykson-Parisi-
Zuber [5]. Indeed, these works have shown that the (formal) limits of traces of
words of random matrices can be interpreted as generating functions for planar
diagrams. This idea can be used for loop models by embedding Temperley—Lieb
elements into the set of polynomials in ¢ non-commutative variables. To con-
sider non-integer values of 9, we follow Jones’ idea to generalize this embedding
to non-commutative variables labeled by the edges of a bipartite graph, whose
adjacency matrix possesses the eigenvalue §. In subfactor theory, this embedding



LOOP MODELS, RANDOM MATRICES AND PLANAR ALGEBRAS 3

corresponds to an embedding of a subfactor planar algebra into a graph planar
algebra. Note that similar constructions have been used for statistical lattice
models [27] and even for matrix models [21], 22, 23] in a somewhat similar (but
less general) construction than ours.

While this construction of tr; allows to compute it in some cases, see section [3]
it is also a way to prove that tr; is a tracial state on Temperley—Lieb algebra in
the following sense. Namely, let us denote by TLj . the set of Temperley—Lieb
elements with & strings and £ = + (resp. —) if % belongs to a white (resp. black)
region. If S € TLy 4 and T' € TL,, 4, we can define the product S AT € TLj4, +
given by the tangle which puts the element of TLj ; entirely to the left of the
element of TL,, 4, see [12] Section 2].

An involution from TL, ; into TL, ; is defined by S* = ¢(S) where ¢ is an
orientation-reversing diffeomorphism. We denote by Gry(TL) the x-algebra gen-
erated by the above multiplication and involution. We then have the following
consequence of Theorem [I]

Corollary 2. Let § € {2cos(%)}n>3 U [2,00[ and Sy, ..., Sy be fived Temperley—
Lieb elements. Then fort;;1 <1i <k, small enough real numbers, tr; is a tracial
state on Gro(TL), that is for any S,T € Gro(TL)

t’f’t (S/\T):t’f’t (T/\S), t'f’t (SS*) 20

In fact, it is possible to define tr; on a wider class of algebras, namely the
so-called subfactor planar algebras. These algebras have the particularity that
their elements can be composed by means of planar diagrams (usually called in
this context planar tangles) so as to give a picture made of loops. It is therefore
the natural setting in which to pick the vertices of loop models. We shall define
subfactor planar algebras in the next section but the reader can meanwhile think
of them as the Temperley-Lieb algebra. In the case where ¢t = 0, three of us
studied trg in such a generality. In [12], we defined the trace tro on an arbitrary
subfactor planar algebra. In the case where this subfactor planar algebra is just
the Temperley—Lieb algebra with fugacity 4,

tro(S) = Z 5#loops in (1)
7eTL,
where (S,T) is obtained by drawing the two Temperley-Lieb diagrams in front

of each other and joining their boundary points by straight lines, thus obtaining
a collection of loops.
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One of the results of [12] is that

Theorem 3. try is a tracial state on any subfactor planar algebra, as a limit of
matriz models.

The fact that try is a tracial state is not obvious but could also be derived by a
combinatorial approach in [20]; such an approach is not yet developed for try, t #
0. We shall not study the properties of the von Neumann algebra associated to
tr; by the GNS construction as in [12) [13] when ¢ = 0 in this paper and leave this
question for future research.

Also in the case of a subfactor planar algebra, loops are assigned a fugacity
and the definition () of tr; can be extended, with S, S, ..., Sk elements of this
algebra. We can not prove that tr; is a tracial state in such a generality but
obtain the following result.

Theorem 4. Let P be a finite-depth subfactor planar algebra and let Sy, ..., Sk
be elements of P. Then, fort small enough, tr; is a tracial state on P, as a limit
of matriz models.

We refer the reader to [26, O 19] for the definition of finite-depth subfactor
planar algebra. This class in any case includes any planar algebra with fugacity o
in the set {2cos(%)},>3. However, our restriction is quite simple to understand.
As we already pointed out above, our construction relies on an embedding of the
subfactor planar algebra in a graph planar algebra. The finite depth condition
implies that the graph attached to this subfactor planar algebra is finite [19], and
as a result our random matrix construction requires only finitely many random
matrices. On the contrary, we need to be able to define the joint law of infinitely
many random matrices to construct the matrix model for infinite depth subfactor
planar algebra, which we can do only when we can prove that the correlations of
the matrices decay sufficiently fast. This is the case for Temperley—Lieb algebra
with fugacity 0 > 2 and the graph A, see section Thus, Theorem @ also
holds for this infinite depth planar algebra.
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We finally would like to mention that even though tr; is not a state for other
values of the fugacity, it is tracial for a much wider range of parameters by analytic
continuation. Indeed, at least for small paramaters ¢, tr; depends analytically on
d. This remark is important as it allows to extend equalities (and in particular
formulas for tr; or the traciality property) from a set with an accumulation point
such as § € {2cos(Z)},>3 to all &’s for the ¢;’s small enough. To simplify the
notations, we state (in Appendix [A] Lemma 22]) the following lemma.

Lemma 5. Let S, Sy, ...,S, be elements of a planar algebra. For a positive real
number C, denote

_ k+1. )
Be ={(6,t1,...,tx) € C 71r;1;5m£>§€|5151| < C}.

Then, for C' small enough, the function

o0 Nk yn,; )
tT(S) : ((5, t) — trt(S) = Z H ti Z 5# lOOpS m P

PeP(ny,...,ng,S)

ni,...,nEp=0 i=1
1s well defined and analytic in Be.

We next consider two classical loop models, and show that we can indeed use
the matrix models we have constructed to compute partition functions of the loop
models. Since the fugacity can take its value at least in the set {2 cos(m/n)},>3,
this allows to determine these partition functions for any fugacity by analytic-
ity. The first model we consider one where the potential is constructed with
Temperley—Lieb elements with non nested strings and black inside (that is de-
pending only on a cup shaded black inside with the notations of [12])

In section 3.I], see Lemma [T5] we identify the law of cup (the element made with
only one string and black inside) under tr; as a probability measure minimizing
a certain entropy, whose Cauchy—Stieltjes functional can be computed.

The second model we consider is the one mentioned in the opening paragraph,
built on two Temperley—Lieb elements with two strings and opposite shading

Si :B and Sy :m. We study the law of cup under try:
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We show in section that the generating function of cup under tr; is related
with the Cauchy-Stieljes transform of an auxiliary model which shows up thanks
to the Hubbard—Stratonovitch transformation, see Proposition [[6l. We then solve
this auxiliary model based on the remark that it depends only on the eigenvalues
of the matrices involved. Therefore, standard large deviations techiques [2] can
be used and the asymptotics of this model are described by a variational formula,
see Proposition [[7. We finally study the optimizer of this variational formula and
show that its Stieljes transform can, up to a reparametrization, be expressed as
a ratio of theta functions, see Proposition 20 We summarize below our main
results on the Potts model.

Theorem 6. Let try be the tracial state built on the two TL elements S; and S
with two strings and opposite shading. Assume that t1,ts are small enough. Let
B,, be the tangle with n non nested strings and black shading inside and put for
small

C(v, A, B) Zv try(B

n>0
e There exz'sts an auxiliary probability measure vy on the real line so that
if we let M(2) = [ 3 oo 2" dvy(x), 7(2) = 1_;3}2) is invertible on a

neighborhood of the origin, with inverse z(vy), and

O, A, B) = %”)Mw».

e There exists another auxiliary probability measure v_ on the real line so
that (vy,v_) is the unique minimizer of

1
) (5 [ wanie) - E@E)) w5 [ [0t +az -+ Byl (0)iv- )
e=%+

with X the free entropy L(u) = [[log |z — yldu(x)du(y).

o There exists a; < ay < by < by so that vy (resp. v_) is supported on
[—as/+/8t1, —a1/\/8t1] (resp. [(by —1)/+/8ta, (by — 1)/1/8t3]). Moreover if
we set

3.\/(bl —a1)(by — a2) 1z

2 b /(2 —a1) (2 — ag)(z' — b1) (2 — ba)

u(z) =
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and let z(u) be its inverse,

B 1 (2 _ z(u)
o) = [ meminate) = =M H,

u) + 8t1$(7 vV 8t1 vV 8t1
then, if q is such that 6 = q+q~ 1, ¢ = €™,
1
wy(u) = p— [(p+(v) — s (—u)) + R(2(u))]

with, if © is the theta function given by (34),
O(u — Uy — 2VK) O(u + Uoo — 2VK))
+c_
O(u — Uso) O(u + Uso)

p4(u) =cp
and
2z F+1(z-1)
TIogVRL 1o VR
The constants a1, as, by, ba, U, Cy,c_, K are defined by implicit equations.
If 6 = 2cos(Z), v is an integer and wy satisfies an algebraic equation.

R(z)

Whereas the matrix model for the first model is well-known, the matrix model
for the second one has only been solved in some special cases in the literature,
such as the O(n) model [8, 25, 24, [10, 4] which corresponds to the case where
the shading is neglected, that is t; = t5. Moreover, matrix models are usually
provided for ¢ integer, whereas our approach allows a general construction of the
matrix model for all the values of § above, a set which accumulates at 2. As
mentioned earlier, our construction is closely related to Pasquier’s [27], though
the latter is in a slightly different context, namely that of statistical models on
the square lattice (whereas there is no underlying lattice in our construction; it is
in some sense random). See also [21], 22], 23] for another application of Pasquier’s
construction in the context of matrix models. Moreover, the enumeration problem
corresponding to our second matrix model was recently considered in [3] in an
equivalent formulation, namely the Potts model; we shall comment on the exact
relation to our work in section 3.

2. FROM PLANAR ALGEBRAS TO MATRIX MODELS

In this section, we introduce the loop matrix models and prove Theorems [I] and
4. The matrix models depends on a bipartite graph which shows up in Jones’s
subfactor theory (see [19] and references therein). We first recall the definition
of a subfactor planar algebra and the construction of the planar algebra from a
bipartite graph. The example that the reader can keep in mind is the Temperley—
Lieb algebra.

We then define a family of random matrices associated to a bipartite graph
whose adjacency matrix has eigenvalue ¢ corresponding to some Perron-Frobenius
vector [
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We next consider the case of a finite graph and introduce the Gibbs measure
associated to tr; and prove Theorem [ for planar subalgebras of graph planar
algebras. Finally, we extend our construction to certain infinite graphs.

2.1. Planar algebras. We first recall some generalities on planar algebras. The
reader is referred to [17] or [12] for a more extensive introduction.

Recall [17] that a planar algebra is a collection of vector spaces P = {P;}
endowed with an action of planar tangles.

A planar tangle is a drawing consisting of an output disk Dy and some number
of input disks Dy, ..., Dy in the interior of D (k > 0). Each disk has an even
number of marked boundary points. On each disk, one of the boundary segments
is marked and called the initial segment. The boundary points are joined by
strings drawn in the interior of Dy and outside all Dy, ..., Dy; in addition there
may be some number of closed strings not connected to any of the D;’s. All of
the strings are non-crossing. Lastly, some of the regions between the strings are
supposed to be shaded, so that each string lies between a shaded and an unshaded
region. Planar tangles can be composed by gluing the output disk of one tangle
into an input disk of another tangle so as to match up the initial segments. In
doing so, one must ensure that the numbers of boundary points and the shadings
match.

The main axiom of a planar algebra is the existence, for each tangle T" with

disks Dy, ..., Dy as above, so that D; has 2b; boundary points, of a multilinear
map Mr : P! x --- x Pp* — B, where o; = + if the initial segment of
D; is adjacent to a white region, and o; = — otherwise. The maps My are

supposed to be compatible with the operation of composition of tangles and
invariant under isotopy. Moreover, the vector spaces {P,;t} are equipped with an
involution compatible with M7 in the sense that My (f*) = Myr)(¢o f)* for any
orientation reversing diffeomorphism .

A subfactor planar algebra is a planar algebra so that dim(PJ) = 1. As a
consequence we can define a sesquilinear form on each PF by

A : B* J

\_/*

(4,B) =

where the outside region is shaded according to +. We also require that (, ) is
positive definite and My, = My, where T} and T, are the following two O-tangles:

CHRRC
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Once Fy 1+ have been identified with the scalars there is a canonical scalar 0
associated with a subfactor planar algebra with the property that the multilinear
map associated to any tangle containing a closed string is equal to d times the
multilinear map of the same tangle with the closed string removed. By positivity
of the scalar product, ¢ has to be positive and in fact it is well-known that the
possible values of 0 form the set {2cos(m/n) :n =3,4,5,...} U[2,00) [16].

2.1.1. Example 1: Temperley—Lieb algebra TL. It is not hard to see that the
Temperley—Lieb algebra is a planar algebra. Indeed, given a planar tangle 7" and
some elements By, ..., By € TL one can glue these elements into the input disks
of T'. Next, one can remove all closed strings by replacing each closed string by
the factor 0. What results is another TL tangle, which is the result of applying the
map My to By, ..., By. Clearly, My is invariant by isotopy and P;- has dimension
one. Finally, the canonical scalar product is positive definite according to [17].
One way to prove it is by verifying that the map of TL into a graph planar
algebra is a planar algebra map. It thus takes the canonical bilinear form on TL
to the canonical bilinear form on a graph planar algebra, where non-negativity
can be verified directly. We will write TL(J) when we wish to emphasize the loop
parameter (fugacity) d.

2.1.2. Example 2: The planar algebra of two stitched Temperley—Lieb algebras.
Later in the paper, we will use (in addition to the Temperley—Lieb algebra) the
stitched planar algebra P = TL(d;) © TL(d3). This will be needed in order to
realize the so-called O(n, m) model in physics.

The n-th graded component of P, of P is given by

Pf=PTLeTL):

™

where the sum is over all partitions 7 of {1,2,...,2n} into two subsets of even
sizes 2(pr) and 2(¢r) and (TL ©® TL)¥ = TL, ® TL, . Graphically, one can
view P, as the span of the collection of isotopy classes of tangles obtained by
superimposing an arbitrary T'L tangle colored red with an arbitrary 7T'L tangle
colored black, in such a way that the strings of the red and the black T'L tangles
are allowed to only intersect transversally, and so that the resulting tangle has a
total of 2n boundary points (counted regardless of color). The partition 7 then
corresponds to the colorings of the boundary points of the resulting diagram. We
assume that the checkerboard coloring of the two superimposed T'L diagrams are
retained and are independently superimposed.

The isotopies need not preserve the intersections of the red and black strings,
but must preserve the partition 7. We also assume that one of the boundary
regions is marked “first” (it could be of either color). Two different isotopy
classes of diagrams, T" and S, are presented below (black strings are indicated by
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solid lines and red by dotted lines, and the four possible shadings of regions are
indicated by [, BN EZE EEE):

The planar algebra structure of P, is defined as follows. Given a planar tangle
T and diagrams Ay, ..., Ay in P, the result My (A4, ..., Ax) is obtained by gluing
the diagrams Aj, ..., A; into the input disks of T" and suming over all possible
ways of extending the colorings and shadings of the A;’s to the resulting tangle.
The construction of P is a particular case of a more general construction P; © Ps,
which is possible for any pair of planar algebras P;,P;. This construction is
presented in Appendix [C]

2.2. On the planar algebra of a graph. As in [12], we shall use the construc-
tion of planar algebras from bipartite graphs, as introduced in [I8]. The key
ingredient here is the fact that every subfactor planar algebra (in particular, TL)
embeds into a graph planar algebra. This makes it possible to “coordinatize”
planar algebras.

We first fix notations.

Let I' = (V| E) be a bipartite graph with vertices V' = V_ UV, so that any
edge is either from V, to V_ or V_ to V. We denote by E (resp. by E_) the set
of (oriented) edges starting in V, (resp. V_). Thus £ = E, UFE_. We let u be
a fixed Perron Frobenius eigenvector with eigenvalue § for the adjacency matrix
of I'. The vector p has positive entries. If e € E, we denote by e° the edge with
opposite orientation. We denote by L the set of loops on I', L™ (resp. L7) the
set of loops starting in V. (resp. V_) (so L = L™ U L™). We denote by L(v) the
set of loops starting at v € V. We finally let P* = U, + P} . where P, is the
vector space of bounded functions on loops on I' of length 2n starting and ending
in V. for the plus sign and V_ for the minus sign. In the following, s(e) (resp.
t(e)) is the starting (resp. target) vertex of an edge e (note that several edges
can have the same starting and ending points).

Example 7. Consider the graph with one vertex in V., one vertex in V_ and
n edges between them. In this case, § = n is an integer, and the eigenvector u
is identically equal to 1. The TL algebra embeds into the planar algebra of this
graph for integer fugacity 9.

We next describe the action of planar tangles on P'. Let T be a planar tangle
with £ input disks and let Lq, ..., Ly be loops on I'. To define the planar algebra
structure, we must exhibit My (Lq, ..., L) as an element of the planar algebra,
i.e., we must prescribe its value on a loop L. The value

My (Ly, ..., Ly)(L)
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is computed as follows. First, label the marked points on the input disks of
T with the edges comprising the loops L, ..., L, clockwise starting from the
marked vertex (and the beginning of L;). Next, label the marked points on
the output disk of T" with the edges of L, clockwise starting from the marked
vertex. As a result, we obtain a labeled tangle, and we'll set Mp(Lq, ..., L) (L)
equal to the value of this labeled tangle which we compute as follows. First, we
remove all closed loops in the tangle T (let us say, p loops total) and multiply
Mr(Ly, ..., L) (L) by 6. We'll again denote the tangle with removed interior
loops by T

Next, we isotope the tangle in such a way that each input disk becomes a
rectangle whose top is horizontal, and so that all strings emanate from the top
(in this way, the marked initial segment comprises the sides and bottom of the
rectangle). Put

ole) =] ——=5,e € E.
p(s(e))
Then the value My (Ly, ..., Lx)(L) is zero unless each string connects points which
are labeled by opposite edges. Otherwise,
(2) Mp(Ly,..., L) = [ ole)™/"
strings s

where e, is the start of s and 6, = [, df is the total winding angle of the string
s. Here df stands for the 1-form ydz — xdy on the coordinate plane. (Note that
the choice of which edge is selected as the start of a string s is irrelevant: if s’ is
the string s traversed backwards, then we get a non-zero value for the tangle iff
ey = €2; note that o(e®) = o(e)™! and 0y = —6,.)

We note the identities (thick lines indicate an arbitrary number of parallel
strings, e and f are two arbitrary edges, and z,y, z,w are arbitrary paths on
graphs so that xey and zfw are loops, and all planar algebra elements are ar-
ranged so that the marked initial segment is at top-left):

“ ) 66 fog @

where o(z) = [[o(z;) if 2 = 2z1...2. (The last operation can be though of as
replacmg the string connecting e and f by a “tunnel” joining the two planar




12 A. GUIONNET, V. F. R. JONES, D. SHLYAKHTENKO, AND P. ZINN-JUSTIN

algebra elements:

followed by an isotopy “straightening” the resulting picture).

Using these operations, any labeled tangle can be simplified leaving only strings
connecting the outer disk to inner disks. Each of these remaining strings can be
removed by contributing a certain multiplicative factor according to (2J).

2.2.1. Example 1 continued: Temperley—Lieb algebra inside the planar algebra of
a bipartite graph. A particular case of the planar algebra axiom is the natural
embedding from TL(k,+) into a linear span of loops, following [12]. Indeed,
Temperley—Lieb tangles are tangles with no input disks, and thus produce ele-
ments in any planar algebra.

Suppose that we are given a box B with 2k boundary points (arranged so
that all boundary points are at the top and * is at position 0 from the top-left).
Assume also that there are k non-crossing curves inside B which connect pairs
of boundary points together. Let 7 be the associated non-crossing pairing. We
let Lg be the set of loops in I" so that w € L iff w = e - - - g5, with

e ¢, = ¢ if {n,(} is a block of the partition 7 (which is denoted n <~ /)
e s(ey) € V4 (resp. in V_) if B € TL(k,+) (resp. B € TL(k,—)).

Fore € E, o(e) := Z((i((?))) and for w € Lp, we define the weight

op(w) =ol(ey)--0o(e;,) if €, = €] whenever iy g and 4y < Ji,
We then associate to the Temperley-Lieb tangle B the element of wg € P
whose value on a loop L is zero unless L € Ly and for L € L,

wB(L) = MB(L) = O'B(L).

To be consistent with [I2] we denote by GroP the set of such linear combi-
nations in the linear span of L. B — Mp is thus an algebra embedding from
GT()(TL) into GT()PF.

2.2.2. FExample 2 continued: The planar algebra of two stitched Temperley—Lieb
algebras realized inside a graph planar algebra. Let P = TL(d;) @ TL(d2) as in
§2.1.21 We'll realize P inside a graph planar algebra. Let I',, 'y be two graphs so
that the associated planar algebras contain TL(d,) and TL(d,), respectively. We
can thus choose I'; to be Ay if §, > 2 and otherwise A,, for some n (related to
d.). By appendix [C] P embeds into the graph planar algebra of T.
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Let I' = I, xI'y. More precisely, the vertices of I are pairs (v,., v) with v, € ',
x € {b,r}. The pair (v,,v) is even iff either both v,., v, are even or both are odd;
the pair (v,,v,) is odd otherwise. The edges of " are of two kinds: the red edges,
consisting of pairs (e, v) with e an edge in I', and v a vertex in I'y; this is an edge
from (s(e),v) to (t(e),v); and black edges, consisting of pairs (f,w) with f an
edge in T', and w a vertex in I',; this edge goes from (w, s(f)) to (w,t(f)). For
an edge in I', e = (f,w), put u(e) = f (which is in ', or I', according to whether
e is red or black). Note that I" is a bi-partite graph, since each edge in I' changes
the parity of one of the components of a vertex (v,, v,). By Appendix|[C| T is the
principal graph of P.

Let p be the Perron-Frobenius eigenvector for I', given at a vertex (v, w) by
the product of the eigenvectors of I', and T'y. For e and edge of T', put o(e) =
(u(t(e))/u(s(e)))/2. Let c(x) be the color of the z-th boundary point of 7.

Let T € P, be a diagram, and let

Ry = {(z,y) : boundary points = and y are connected in T'}.

The embedding of P into the graph planar algebra of I' is given by sending T to
the function fr € Pr given by:

fT(el o e2n) = H 0(6)56 has same color as c¢(z) 5u(ez):u(ey)°a

(z,y)ERT
<y

for any loop ey - --eg, in I.

2.3. Random matrices associated with a graph. In the sequel, we fix a
graph [' with an eigenvalue 0 and a Perron-Frobenius eigenvector p as in the
previous part. Fore € B, XM is a [M(ey] x [Myey] matrix with i.i.d entries with
variance (Ms(e)Mt(e))_% for some integer numbers (M,,v € V) so that

m 5 =)

We put X.o = X! and for a matrix (Apme,l < n < M(s(e)),l < m <
M(t(e)),e € E) we define the states:

tr(A):Z% > A Trv(A) =D p(0) D Auw

veV 1<n<M, veV 1<n<M,

and denote, for a word w = ey ---ep, Xy = X, -+ X,,. In order that X,, is a
square matrix, we shall assume that w is a loop. We denote

A, XN = XN ifw':el---en and s(e;) = v
w 0 otherwise.

The center-valued trace Try on GroP' is given by the equation, for x = e; - - - egp,

TI'Q(ZL’) (’U) = 15(61):U<x7Tk>
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with T}, = ZBETL(k) wp the sum of all TL diagrams with k strings and where

for two loops z,y on I, (x,y) = 6,—,. Thus Tro(x) is a complex-valued function
on the set of vertices of the graph.
We have the following theorem from [12], Proposition 2]

Theorem 8. Let v € V and w = ejey - e € L(v). Then

(3) Trofu)(v) = Jim s Blir(X))]

In the case where x = wr for some subfactor planar algebra element T, Tro(wr) =
C(T')1 is constant and C(T') = tro(T).

Note that in [12], we had an additional dimension N so that X" converges
to a matrix with free variables entries as N goes to infinity. This is however not
needed since M goes to infinity.

Note that our random matrix model has the following interpretation. Con-
sider the graph planar algebra P', and let 2 be an element labeled by some
loop e1,...,e9,. One can instead label the tangle by our random matrices
Xeyy -y Xey,- In this case, the equations (2) governing the action of planar
tangles on P! can be summarized as follows: whenever a string connects two
points labeled by random matrices X and Y, the string can be removed at the
cost of a multiplicative factor given by the expected value E(Tro(XY)(v)), where
v is the start of the edge corresponding to X.

We shall give a new proof of Theorem 8 based on the so-called Schwinger—Dyson
equation.

Theorem 9. Fort = (ti,---,t;) € R* small enough, there exists a probability
measure ' on (X.,e € E) so that forv € V and w = ejeqy--- e € L(v), there
exists a limit

(@) Tr(w)(e) = Jim o

e

In the case where x = wr for some Temperley—Lieb diagram T (or, more gener-
ally, T comes from a subfactor planar algebra inside P'), Tri(wr) = Cy(T)1 is
constant and Cy(T) = try(T) is given by ().

In the next subsections we shall prove this theorem.

2.4. The case of finite graphs. For § = 2cos(T), n > 3 (or, more generally, if
the planar algebra under consideration is finite-depth), the graph I" can be chosen
to be finite. This is the case for TL(9) if = 2cos(;77); in this case the graph is
A, the graph with n vertices and n — 1 edges. Another such example is the case
of the graph with two vertices joined by n edges (see e.g. [I8, Examples 4.1 and

4.4]). We study the finite-graph case first.
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2.4.1. Definition of the matriz models. Let P C P be a subfactor planar alge-
bra realized inside a graph planar algebra. We consider the law gy, of |E.|
independent M) X My, matrices with ii.d Gaussian entries with variance

(M) Mye) )2, We denote ||M||s the spectral norm of a matrix M (that is

the spectral radius of vV MM*), XM = (XM).cp, the collection of these matrices
and || XM = maxeep, || XM||. We set, for given elements By, ..., By € P,
real numbers ¢y, ...,t;, and some K > 2

1 _
MK (AXM) = ||X1‘;fv|[|o;{<K P tMTrV(Xg{_)MM(dXM)
t

where we denoted in short Xp = X,,,, = ZweLB op(w)X,.

Example 10. Consider the TL algebra for 6 € {2cos(Z),n > 3}. Then TL can
be embedded into the graph planar algebra P' where I' = A,,. We can consider
the following potentials:

e Let B be the element of TL given by the tangle with only one string:

d

We can either see it as a cup with black inside and white outside or with
the opposite shading, both leading to the same potential in the matrix
model

v DD D ale)X X | = Mtr [ Y V/u)pu(t(e) X X;

veVy e:s(e)=v veVy

s(e)=v

e Let B be the element of TL given by a tangle with two strings, two white
regions and one black:
Then, it is given by
wo= Y 3 )X XXX

e€E+ fEE,
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with contribution to the potential

Try (D Y ole)o(HXXpX[X0) =Try | (D ole) X X))’

eclby felb_ ecE_

where it is understood that products which make no sense give no contri-
bution. Inverting the shading amounts to exchanging F, and F_.

The main result of this section is

Proposition 11. Let K > 2. Then, there ezists t(K) > 0 so that for max;<;<g [t;| <
t(K), for any loop w € L(v) there exists a limit

Tr(X)(0) = —— Tim " (t(X,,)).

Moreover, Tri(Xg)(v) = try(B) for element B € P' and any vertex v.

The convergence of the matrix model is a small generalization of [14, Theorem
3.5] (where only Hermitian random matrices where considered), whereas the iden-
tification of the limit is based on the analysis of the so-called Schwinger—Dyson
(or loop) equations. Note that in most papers in the physics literature, the cutoff
K < oo is not taken, leading sometimes to diverging integrals. The advantage of
adding this cutoff is that all integrals are well defined and moreover for small t;’s,
the Gibbs measure ,uiw X has a strictly log-concave density, providing many in-
teresting properties which allow to put on a firm mathematical ground the above
convergence. In fact, we can remove the cutoff in case the density is strictly
log-concave. K has to be chosen strictly greater than 2 (the edge of the support
of the semi-circle law, which is greater or equal to that of the Pastur-Marchenko)
so that the limit does not depend on it for ¢ small enough. We start by recalling
these properties and sketching the proof of [14, Theorem 3.5].

2.4.2. Convexity assumption and consequences. In the sequel, given an element
of the planar algebra W = Zle t;B;, with B; € P' delta functions along loops

B;, we shall denote by W the polynomial in the X.’s given by
k

W = Zti Z ,u(v)deg{
i=1 veV

so that Try (3 ;X 3) = Mtr(W). As in [14], we shall assume that the map from
the set of |F,| Hermitian matrices into R given by

6)  (XMecr, — Mu(=T7 + 5 3 VAl (X)(XM))

ecE
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is strictly convex (with Hessian bounded below by ¢ for some ¢ > 0 independent
of M) on {||XM]|. < K}. This is always true for ¢ sufficiently small, depending
on K, with ¢ going to m = min{+/u(t(e))u(s(e)),e € E,} > 0 as t goes to zero.
As a consequence of strict convexity, we have concentration inequalities under
P see [I1, Section 6.3] namely for any w € L,
C(w, K)

) it (fntetty - i x| ) < Sl

We also have Brascamp-Lieb inequalities, see [11], Section 6.5], and so by compar-
ison to the Gaussian law for which we know that the spectral radius is bounded
with overwhelming probability, we can prove that there exists ¢(c) (which only
depends on ¢) so that

2 (e X > t0)) < 0
ec

for some d(c) > 0. We assume we have chosen K > ¢(c). In particular the family
{5 (tr(XM)), w € L} is tight. We will denote fz; a limit point. We next show
any limit point satisfies the so-called Schwinger—Dyson equation and that this

equation as a unique solution when the t;’s are small.

2.4.3. Schwinger—Dyson (or loop) equations. Let us fix e € E and P = X,, with
w a path from ¢(e) to s(e). By using and integration by parts and concentration
inequalities, we obtain (see [I1], Section 8.1] or [14, Theorem 3.1]), that

Jim (ui” (tr((viu(s(e))u(t(e) X — DeW)P)) — pp? (tr) @ p (tr) (aeop)) -0,

where
0 Xy = > X ®Xu, DXy= > Xupu.
W=wiew? W=wiew?
Let 7 be a limit point of pMtr. Thus 7 satisfies the Schwinger-Dyson equation:
for every path from t(e) to s(e),

@ ((VaGEORU)X. = DoW)X,) =7 &7 (00 Xu) = 0

Using the map from P that sends gi,..., g, to X, ... X,, we can use T to
define a collection of linear maps from P’ with values in P', which we will for
now denote by Tr;j. By definition, if P € P! is the delta function on the loop
al,ag,...,ai,el,...,ej,bl,...,br, then

1

T, ;(P) = Os(by)=t(a) {mT(Xel . .Xej)} Q

where () is the delta function supported on the loop a;...a;b;...b,.
Then the Schwinger—Dyson equation is an equation on these linear maps. We
will use the following graphical notation for the result of Tr; ; applied to the delta



18 A. GUIONNET, V. F. R. JONES, D. SHLYAKHTENKO, AND P. ZINN-JUSTIN

function supported at the loop ay,...,a; €1, ,ej, by, ..., b, € P' (we supress
i, 7 since they can be read off from the numbers of the various strings):

Tr'

a1 a; eirex € b b

A

Lemma 12. The Schwinger—Dyson equation () is equivalent to the following
diagrammatic equation:

Tr! Tr' Tr'

(9) I -y

Here we use the following conventions. Thick lines indicate an arbitrary number

of strings. Also, given € PV we'll set

where by convention there is an arbitrary fixed number (same in all diagrams) of
strings between the marked initial segment of x and the last string that is bent
around x on the left.



LOOP MODELS, RANDOM MATRICES AND PLANAR ALGEBRAS 19

Proof. Consider e, f, g,e1,...,e, € E(I') so that the paths ey, es,...,ex,gand e, f
form loops. Consider the following planar operation applied to P =eq,...,¢ex, g
and e, f (more precisely, P is the element of P' which is the delta function on
the loop eq, ..., e, g, etc.):

€1 €2 €Ep_1 € €

(10) = 0=go0(9)

|
€
g f
)

Letei...e; ga,...a; and e f be two loops in I'. Consider the following equation:

Ty Tr'
Ty
erei—1 € €itlek
(11) e e e =
1€k .
7 odd g1 dn g

1--ang f
. ¢
f

It is easily seen (by noticing that g and f are arbitrary subject to t(f) = s(g))
that () is equivalent to ().

Next, note that both sides of (1) are zero unless the region containing the
point at infinity in all diagrams is labeled by v = t(e) (so in particular t(a;) =
s(a,) = v). Consider now the three diagrams comprising equation (III). Put

R=1{§s_go0o(g)as...an.
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The diagram in the upper-left corner is exactly

Q1= u(t(e))T(el ...exe)R.

Consider now the diagram in the upper-right corner. The term in the summation
is zero unless e; = e°. In particular, the region to the right of the string emanating
from e; can be labeled by s(e) and the region to the right of the string emanating
from ej, can be labeled t(e). By definition of T, we then get that this diagram
is equal to

1 1 B
Q2: ()>T®T(Zel...ei_1®6i+1...6k>0'(6) R.

i odd

Note that we can actually replace the sum over odd ¢ by the sum over all 7, since
T(e1...€;_1) =0 unless ¢ is odd.

Assume first that W is the delta function supported on the loop ¢; ... gs. Let
us now consider for ¢ even the diagram

91,---,9i-1 gi Gi+1l,..-,Gs
Since all strings emanating from g;.1, . .., gs make a 360° rotation in the drawing,
according to (2)
D; = U(9i+1)2 e .0(98)2D’;
where
D = Gi+1,--+39s g1,---,9i—1Gi
(2

To see this, we can compare the results of glueing all strings of D; to some
diagrams By, . .., By, versus the results of glueing the corresponding strings of D;
to the same diagrams. As we apply (2]) to remove strings, the strings starting
from D; associated to g;, i + 1 < j < s contribute an extra factor of o(g;)* as
compared to their contribution if they were to start from Dj.
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Using this and noting that W = pu(s(g1))W = u(t(gs))W, the value of the
bottom diagram in (IT]) is

1 1 2 2
Qs = Z ,u(t(gs))a(gi—i-l) - 0(gs)

X T(el e CrGiv1---9sg1 - - . gi_l)éeo:gia(e)_lR
1 1
= — ————7(e1...€xGit1 - GsG1 - - - Gio1)0eo—g,0(e) 'R
1(s(e)) Z 1(s(g:)) ! ’
1 1
— 7(er...exDeeW)a(e) 'R
p(s(e)) p(t(e))
By linearlity, the same equation holds for arbitrary W.
Now, () is equivalent to saying that

Q1= Q2+ Qs.
Let us multiply each Q; by the factor a = u(t(e))*?u(s(e))'/2. Then:

aQu = (u(t(e)u(s(e)?r(er ... exe) R.

Similarly,

aQy = p(t(e))”* ' pu(s(e)*ale) Tr e T (Z €1...€-1® €ty .. ~€k> R

7 odd
=7TQT (Zel...ei_1®ei+1...ek> R
7 odd
Finally,
1
_ Y21 (1(6))3/2-2 -1 D..
0Qs = u(s(e))" ult(e)) 20 () (u@(e)“el D, W>) R

=71(e1...e Do W)R.
Since e, f,aq,. .., a, are arbitrary, we see that (1) is just a multiple of (). O

Lemma 13. For any ¢ > 0 and K > ((c), there exists t(c, K) so that when
[t:| < t(c, K) for alli € {1,...,k}, there exists a unique solution to ([T) so that
(| Xe|*) < K? for alle € E, and p € N.

Proof. The proof follows the arguments of [14], Section 2.4] that we however repeat
for further uses. Existence is already guaranteed. To prove uniqueness we assume
we have two solutions pq and ps and let

o(n) = sup [p1(Xy) — p2(Xo)|

weL,|lw|<n
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with |w| the number of letters in the word w. Then, () implies that, if we let
m = min(u(s(e))p(t(e)))? >0,

(12) S(n+1)<2m™! nz_: S(p)K" 1P+ A(t)S(n+ D — 1)

p=1

with D the degree of W and if D.oW =" ¢t; Zf;l g; with some monomials gj;
with degree at most D — 1, then

A(t) = max(p(s(€)) u(t(e))) 7= D [tilk

e

For v < 1/K, the sum A(y) =} -, 77d(p) is finite and satisfies

2

M) < 7= A0) + A PPAR).

We then choose t small enough so that

,y2

1—~L

+ Aty P <1

for some v €]0, L™![, which guarantees that A(y) = 0 and therefore 6(n) = 0 for
all n > 0. U

In the next section we study Schwinger-Dyson equations for laws on P' and
P.

2.4.4. Proof of Theorem[8 in the finite graph case. In the case t = 0, we deduce
Theorem [§ Equation (@) implies, for ¢ =0

Tr' Tr' Tr!
=2
P i odd ](2

T —

This equation clearly has a unique solution, since it defines the maps Tr;j recur-
sively in terms of Tr] ;, with j < j’. We claim that in fact Trj; = (Tro)s;. Recall
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that Try is given by

SITL

where Y TL stands for the sum of all TL diagrams. If we follow the rightmost
top string of P, it will be connected to one of the other vertical strings of P (and,
for parity reasons, it will be an odd string). From this we see that Try satisfies
the same recursive relation as Tt O

2.5. Proof of Proposition Il Let us now consider the case t # 0. Then Tr;;
satisfy the equation

Tr' Tr' Ty
- I
®
P i odd P
| [ —
(14)

We claim that Tr’" = Tr; (recall that Tr;(P) is a function on the set of vertices
on the graph described in Proposition [IT]). To see the equality, one can argue as
in Lemma [I3] that for sufficiently small ¢;’s, there is at most one solution to this
equation. On the other hand, Tr; clearly satisfies the same recursive equation: it
expresses the fact that the rightmost top string of P must either come back to
P, or be connected to a copy of the potential W. Thus Tt' = Tr,.

O
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2.5.1. Free energy. We recap here how to get from the convergence of the tracial
state that of the free energy

1 1 _
P = ypplon 71" = g log [ (I e ax

M M

To that end we observe that, by differentiating with respect to «, since Fj! = 0,

FM = Z //( Try XB)>d,uatdoz

- e [ (gt

Thus, by Proposition ] for |t;| < #(c,L) [ (ﬁtr(deé{» duM converges to

tro.(B;) and therefore by bounded convergence theorem, we get

g = St ST [ Tlenrbsen

n; >0 j

- <Zu( ) X e

anzl J

2.5.2. The case of As and TL for § > 2. The previous construction only allows
a countable set of values of §’s (which however contains all the possible § < 2 and
accumulates at 2). To get all possible values of d, we need to consider infinite
graphs. However, our construction below relies heavily on the fact that the
entries of the eigenvector p go to infinity exponentially fast with their distance
to a distinguished vertex of the graph. We will therefore restrict ourselves to
the graph A, for which we shall prove that this property holds. Since not all
subfactor planar algebras can be embedded into the graph planar algebra of A,
we shall restrict ourselves to Temperley—Lieb algebra TL in this section. Thus it is
enough to consider the infinite graph A, since this graph possesses an eigenvalue
0 for any possible 6 > 2 with an eigenvector with positive entries. We let p be
the corresponding eigenvector and denote by n € N the vertices of A,,. Noting
that by definition for n > 3

p(n—1) + p(n+1) = du(n)
we see that p(n) =~ 0™ as n goes to infinity. We let, as in the finite graph
case, iy be the law of the independent M) X M) matrices with covariance

1/M+/pu(s(e))u(t(e)) for e € E (which is now infinite). Edges far from the origin
will have variance decreasing exponentially fast with the distance to the origin
(recall that 0 > 1). To construct the law on the infinite graph, we let ¥, be the
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sigma-algebra generated by the X for e € E,, the set of edges with distance
less than n from the origin. The idea is to consider the Gibbs measure indexed
by infinite graphs as the limit of the conditional expectation with respect to %,,.
And more precisely, if we let

Xn = Z {H 5eip:e§pa(eip)} (e1---eax)

e]-egp€Llp
Veeg€EEn

and let V" = Ztif(” W™ so that MtrW"™ = Try V"™ be the corresponding

Bis
approximation of W

1 n
d,uiVI’Km(dXM) _ Hee\/gj‘)jﬁ;!ooSKeMTrv(V )dllzg/[|2n(dXM)
1%

We shall prove

Proposition 14. Let K > 2. Then, there ezists t(K) > 0 so that for max;<;<g [t;| <
t(K), for any vertex v for any loop w € L(v) there exists a limit

(Xy) = —— Tim Tim " (1r(X,))
pu(v) noo M—oo

which does not depend on v. Moreover, v (d,Xg) = try(B) for any Temperley—
Lieb tangle B and any vertex v. Finally,

1 ..
M,Kn nj ctloops
I R

S ni>1

lim lim log
n—oo M—oo M2 Zvevn ILL('U)2

Proof. In fact, due again to strict convexity, the negative of the Hessian of the
log-density of pi"™™ is bounded below independently of n on | X™|| < K. In
fact, because (u(s(e))u(t(e))2 is at least of order 6" if s(e) € E°, we can choose
t small enough so that this Hessian is bounded below by the diagonal matrix
which takes the value C'0" for v € E,, 1\ E, with some positive constant C'. This
is enough to guarantee Brascamp-Lieb inequalities and concentration of measure
which do not depend on the dimension and in particular on n. In particular
P XM > 05742 < e
e€E,11\Ey

for some ¢ < oo and n > 0. Moreover, we can apply concentration inequalities
and use the fact that X% is a Lipschitz function of the entries with Lipschitz
norm of order M™% with overwhelming probability because of the above control
(since 0 > 1 we obtain absolutely converging sequences) to see that (@) still holds
under ,uiw Hn - with a constant C (w, K) independent of n. Therefore, by the same
arguments, we obtain the convergence of """ (tr(X™)), for any loop w as M go
to infinity. The limit satisfies a Schwinger-Dyson equation which has a unique
solution, exactly as in Lemma [I3], again because the controls are uniform in n,
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the range of ¢t for which we have uniqueness does not depend on n. Note that
this equation is the same for pj and p;* provided we consider only words w and
edges e in E, N E,,. Define
§(k) := max |u"(w) — p™(w)]
lw|<k
we obtain that §(k) satisfies (I2) for £ < n A m. For larger k£ we just bound the
additional term uniformly by A(t)KP=2*%. We then find that
2

Aly) < mA(v) + At PA®M) + @ZWA(@KD*%H

yielding, if (C")™' =1— m(f’fiﬂ) — A(t)y*~P is positive (which is always possible

if ¢ is small enough for some v € (0, K™')),
A(’y) < ' Z A(t)KD_2+k’}/k_l ~ C,/(’)/K)nmn

p>mAn

which goes to zero as n A m goes to infinity. This shows that uy' converges as n
goes to infinity. The limit satisfies Schwinger—-Dyson equation with appropriate
0 and therefore corresponds, when restricted to P, with tr;. The statement on
the free energy is derived as in the previous subsection. U

3. COMBINATORICS OF A FEW MODELS

In this section, we actually compute the generating functions of a few loop
models we have just constructed.

3.1. The cup matrix model. We consider the case of the matrix model with
tangles B, = cup” obtained by drawing n non nested strings in a white tangle
with black inside. With k finite and fixed, we thus consider the law tr; correspond-
ing to the tangles (B, ..., By) and the coefficients (¢1,...,t). By Propositions
1 and 14, B, is represented in P by (D eem, 0(€) X X2)", e.g.

X(w,u) X(v,w) X(U#u) X(wﬂ/)
w
By = ; B3 = X(w)@xmw) , etc
Xwu) Xuw) Xow) Xew)

and the associated Gibbs measure is, by Example [10,

1 n . o(e *\%
dp " (XM = @J\A;‘—,'EK6MZZ"”’TIV(@66E+ XA dppg (XM).
t

Note that

Try () o(e)XeX7)) =M Y p(o)te(( Y o(e)XX7))

ecE veVy s(e)=v
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so that the families (X, s(e) = v), v € V., are independent. Since we eval-
uate the above expression at words in Z, = (3_,. -, 0(€)XeX]) for a given
v we may as well consider the law of Z, for a fixed v. Recalling that X, has
variance \/Ms(e)Mt(e)_l, we find that Z, = Ze:s(e):v o(e)X . X =Y, Y with a
M, x (Ze:s(e)zv M,(ey) matrix Y, with ii.d. centered Gaussian entries with co-

variance M, . The law of the eigenvalues (A1, -+, Au@m) of such a matrix is
asymptotically equivalent (since we can again by Brascamp-Lieb inequality re-
move the cutoff on XM and transform it as a cutoff on Z, for some K’ large
enough) to

/ 1
dﬂiw’K (A) = WH IAi — Aj
t it

Ze:s e)=v M e My k Y
H >\Z (e) t( )eMu 2in a1 tn AR =) H 1)\2_6[07Kl]d)\i-
7

Since (3..s(¢)=0 Me(e))/M, converges as M goes to infinity to d, it is classical [l
Theorem 2.6.1] to prove a large deviation principle for the law of the empirical

measure of the \; under uiw K" from which one easily derives the convergence of
the empirical measure. Therefore we deduce that

Lemma 15. For all K > 2, and t = (t,...,tx) small enough, all n > 0, all
RS V;,

(15) (B = Jim o (1rd, X)) = ")

with vy the only probability measure on |—K, K| which mazimizes, with P(x) =
E:ﬁ:ltnxn;
L(v) :=%(v) +5/log|:)s|d1/(x) +/P(:E)d1/(a:) - /xdl/(:)s)

where Y3 is the free entropy

() = [ [ tog e = yldvla)av(y).

We can obtain an equation for v; by writing that I;(14) > I;(v§) with v§ the law
of z + eh(x) under v, and h a smooth real-valued function. Expressing that the
linear term in e must vanish and ultimately taking h(x) = (z — x)~! we deduce
that 1, is solution of the Schwinger—Dyson type equation

(/ z i :):OM("E))2 +5/ ﬁd’%(!ﬁ) + / %dw(m) —0
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which yields with Gy(z) = [Edn(z),Q(z) = del/t( ), and ¢ =

6 [ a7 dy(x),

G+ (4 P(2)~1) Glo) + Q) + £ =0

so that

Gi(2) = 212’ ( (1—P'(2) =0 —/(2( —1)+6)? —42(2Q(z2) — c)) :

It can be shown that for ¢t small enough, v, has connected support and deduce a
formula for Gy, see e.g. [5]. Indeed, according to [I, Lemma 2.6.2], for small t;’s,
vy is characterized by the fact that a certain strictly concave function is smaller
than some constant outside of its support and equal to it at the boundary of
the support; this is only possible if the support is connected. Since G; must
be analytic outside the support [a,b] of v, the formula for G; can be uniquely
determined by the fact that there exists a polynomial R with degree & — 1, and
a < b so that

(2(P'(2) = 1) +6)* = 42(2Q(2) — ) = (2 — a)(b — 2) R(2)’

3.2. The O(n,m) model. Consider the potential

considered in the planar algebra of two stitched Temperley—Lieb algebras (see
§2.1.2)) and and recall the notation of §2.2.2

In the finite-depth case, the random matrix model is given by considering block
matrices indexed by pairs (e, v) where e is an edge in ', and v is a vertex in T’
or e is an edge in I', and v is a vertex in I', with the potential of the form

Z ( )XeUX(e’U + Z X(ev ( v)

ecly e€l'y

v black vertex v red vertex

+8) D 0@ (f) Xewsrm X saen Xiearn X s
ecl'y fEFb

If 6, = n and &, = m, we can choose I',. (resp., I'y) to be the graph with one
odd vertex and n (resp., m) even vertices, with exactly one edge between the odd
vertex and every even vertex. the resulting combinatorics is exactly the same as
of the O(n, m) model with the potential

533 XXy

i=1 j=1
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which was studied for instance in [7], in connection with the problem of enumer-
ating meanders.

3.3. The double cup matrix model. The potential is a linear combination
of two tangles; the tangle with two cups with black inside (with coefficient A)
and the tangle with two cups with white inside (with coefficient B respectively).
We denote by V' the element of the planar algebra associated to it, namely (see

Example [10):

2 2

V=AY a@XX:| +B| ) ole)X.X;

ecE_ eeE

Diagramatically, this corresponds to tangles of the form

Xy X(w)=X,

)¢ b4

Xuw,o)=X0y 0y Xww) X)X 0y Xww)

Xwuy Xwo)=X{

(v,w)

where the only difference between the two pictures is that on the left, v € V, and
u,w € V_, and vice versa on the right.
The associated Gibbs measure z; " (dXM) is given by

1 * 2
||;(11\‘/4[||§K oM Y ey (Alvev. +Blocv, Ju(0 (Te.(e) () Xe X2) fia (dXM)
t

To analyze the asymptotics of this measure, we shall first perform a Hubbard-
Stratonovitch transformation and then study the resulting Gibbs measure. We
first relate this measure with our problem. For the sake of simplicity, we restrict
ourselves to §’s corresponding to finite graphs, and even further to the graphs A,
with n vertices and n — 1 edges. This is enough to characterize the generating
functions by analyticity (since the index § corresponding to these graphs has
an accumulation point at 2). In fact the restriction to finite graphs allows us
to avoid dealing with a Gibbs measure on infinitely many matrices whereas the
restriction to A,, ensures the uniqueness of the minimizers of the entropy described
in Proposition [I7, and therefore their characterization.

3.3.1. The partition function and an auxiliary matriz model. Let us first consider
the partition function

« 2
ZtM,K :/1”XM”SK€tM22u6V(A1U€V—l—Blueer)u(v)tl"(ZE:S(e)_vU(e)XeXE) IuM(dXM)

and introduce independent M, x M, matrices G, from the GUE with covariance
1/M,. Then, assuming tA,tB positive and putting a(v) = V8tA if v € V_,
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av) = V8tB if v € Vi, u(v) = p(w)\/M,(u(v)M)=—! (which approximately
equals u(v)), we get

ZtM’K :/1||XM||<K6_%222“6V a(v)“(v),tr(G” Ze:S(e) vo(e)XeX ) (dXM dGM)

Note that again for a(v) small enough, the integral has a strictly log-concave
density and therefore Brascamp-Lieb inequalities show that the matrices G, are
also bounded with large probability and so there exists K’ large enough so that,
we have

Zt]M’K ~ / 1||GM||SK’€_MT2 Z’UEV oc(v)u(v)’tl"(Gv Ze:s(e):’u J(e)X€X:>MM (dXM’ dGM)

where we used the standard notation Ay, ~ By, for two sequences Ay, By, for
a shorthand for Ay B;;' converges to one as M goes to infinity. Diagramatically
this corresponds to the following “breaking” of the tangles:

Xwa) X(ww) X(v,u) X(w,v) Xw,u) X(w,v) X(v,u) X(w,v)
GU Gv m Gv Gv
Xuw) X(w,w) X(uw) X(v,w) Xuw) X(v,w) X(uw) X(v,w)

We next integrate over the matrices X, recalling that the entries of X, have
covariance (Ms(e) Mt(e))_l/ 2. Up to a constant, this provides the term

H e—Mztl"®tl'(log(l+a(s(e))’I®Gs(e)+a(t(e))’Gt(e)®I))

ecE
where we noticed that | e dx =/ 27w_% and the matrices X, have complex
entries (so each term appears twice). Here a(s(e))'a(s(e))™ = a(t(e)) a(t(e))™ =

(p(t(e)) /u(t(e)))"/? is approximately equal to one. We can finally diagonalize the
matrices G, to get

KN/H1AU<K/A d)x”exp[ Z

veV veV

3]

Jlew [ Y log1 +alse)X + at(e)A)

ecE 1§i§Ms(e)
1<J<My(e)

with A = (A, ..., A}, ) the eigenvalues of G, and A(X) = [, icps, [AY — Y-
The asymptotics of L log Z, MK can be obtained via the global asymptotics of
the eigenvalues (A, v E V'), that is the convergence

M,

WS = [wani)  pen, vev.

voi=1

lim EJ[

M—oo
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under the associated Gibbs measure P (d)) given by

Ms(e) Mt(e)

1oj< g e .
|Z)\]\|/[<[I{( H A(NY)dN H exp | — Z Z log(1 +a(s(e)))\i( ) +a(t(e)))\§.( ))

veV ecE i=1 j=1

p[ >

veV

o]

In the sequel, we shall prove not only this convergence but the existence of two
probaility measures v_ and v, so that

(16) / PPy (z) = / Pdva(z) peEN, veVi.

Before attacking this question, let us summarize what information the auxiliary
probability measure PtM’K and (I0]) tells us about our original question. Recall
that tr, is the tracial states constructed with the two tangles with two strings
and opposite shading. We claim that vy gives the law of a cup under tr; in the
following sense.

Proposition 16. Assume (6) and recall that « = V/8tA. Let B, be the tangle
with n non nested strings and black shading inside and put for small z

C(z,A,B) = _z"tri(B,)

n>0
_ _VBtAz o :
and M(z) = [>,502"a"dvy(x). Then, v(2) = gy U tnvertible from a

nezghborhood of the origin into a neighborhood of the origin, with inverse z(7y)

and
(V) oyl @ ~az(y)
ctr.a8) = Za) = (1 : )

Proof. Observe first that P is the law of the eigenvalues of (GM, v € V) under

l/i\/[’K(dXM, dGM) _ 1||;];Q|[§(K’ 6_%2 Zveva(v)tr(Gv Z(Ut)EEcr(e)thX;t),uM(dXM’ dGM)
t

Adapting the previous considerations we see that G, >_, -, 0(€) XX corre-
spond to an element of a planar algebra with one string and one strip, the strip
being in the white shading iff v € V_, both being independent in the sense that
they can not be glued together, and the strips requiring to be coupled with an-
other strip corresponding to the same vertex, the weight being one. We can also
show the convergence (in a small parameters regime) of the law MK restricted
to the planar algebra generated by elements with non-crossing strings and strips.
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We denote the limit by 7;. tr; corresponds to the case where we restrict our-
selves to elements with only strings (since then expectation over the strips, that
is the Gaussian variables can be taken) whereas vy corresponds to restricting
ourselves to element with strips only (inside a white or a black shading). To
relate both states let us consider the expectation of an element B,,, with n non
nested cups with black shading inside, followed by p strips in the white region.
Let C(p,n, ¥, k) be the number of possible configurations build above this tangle
with ¢ (resp. k) tangles with one string and one strip in the white (resp. black)
shaded region. We get an induction relation by gluing the first strip which yields
forp>1,

p—2
O(p> n, ev k) = Z Z Z Ollzlcglc(plaoagla kl)C(p —P1— 2>n>€ - fla k; - kl)

p1=0 1<l k1<k

+HCp—1,n+1,0—1k).

The first term appears when the strip is glued with another strip of the tangle
whereas the second one shows up when it is glued with a strip of an element with
a strip and a string with the right shading.
We let
Zp,ynafﬁk
C(Za Y5 &, ﬁ) = Z Wc(pa n, £> k:)

and conclude from the induction relation that
oz
C(Z, % «, 6>_C(07 7, o, ﬁ) = Z2C(Z7 07 «, 6)0('27 % «, 6)"‘7(0(2, % «, 6>_C(’Z7 07 «, 6))

which gives:
_ 70(0,7,a, 8) — az0(,0,, §)
O(Z,’Y,Oé,/g)_ ,y_az_fyzzc(z’o,a,ﬂ)

Since C'(z,7, a, () is analytic in z, 7y small enough, we deduce that if the denom-
inator vanishes so that

v=(1-22C(2,0,a,8)) taz =: v(2)
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then the numerator must vanish too. Therefore, with z(7y) the inverse of 7(z)
(which exists by the implicit function theorem in a neighborhood of the origin)
we deduce

az
C(Ov Y, Q& 6) = %C('Z(f}/)a 07 «, 6)
Since if we choose o = V2tA, = V2t B, we have C(0,v,«a, ) = C(v, A, B) and
C(z,0,a,3) = M(z), we have proved the proposition. O
3.4. Solving the auxiliary matrix model. We study in this section the law

PME and prove (I5).

3.4.1. Large deviation estimates and limit points. Using standard large deviation
theory [Il, Section 2.6], and putting

/ / log |1 — yldp(x)du(y),  S(u) = S p).,
we deduce that

Proposition 17. Seta = V8t A and 3 = v8tB. The law of the spectral measures
(]Vl[v Zf\i”l oe,v € V) of the matrices Gy,v € V' under PME satisfies a large
deviation principle in the scale M? and with good rate function

Li(vy,v €V): Zu / 22dv,(z Zu

vEV veV

+ 37 ult(e)n(s(6)) [ og(1+ als(e))e + alt(e)y)dvic el v)

ecE
Toke I' = A,,n > 1. Then, I; achieves its minimal value at a unique point so
that v, = vy if v € Vi with (vy,v_) the unique minimizer of

S ) =Y G /x2dye(:c) - z(ue)) +5// log |1+ ax + By|dv. (x)dv_(y).

e=%+

In particular, for any p > 0, we have
M,

A; Sy = / Pdve(z)  ifveV,

voi=1

lim E[

M—co

Remark 18. By large deviation techniques as in [2], it is easy to check that
(vy,v_) is also the limit of the spectral measures of the two Hermitian M x M
random matrices G, G_ with joint law given by
]_ / 2
IIC;_;\E ’S(;K 6_5M2tr®tr1og(1+a1®G++ﬁG,®1) e—%tr(Gi—l—Gi ) dGdG-—
when K’ is large enough. This last formula is easily obtained for integer values of
0 starting from the graphical rules of the double cup matrix model, and usually
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in the physics literature such expressions are then analytically continued to é non
integer.

Proof of Proposition I7. The first point is to show the uniqueness of the
minimizers of I;. We let 7, be the law of —ax (resp. 1+ (y) under v, for v € V.
(resp. v € V_). Then, we have to minimize

Li(vy,v € V) :=H(Dy,veV)+ L(D,,veV)

with, for probability measures p,,v € V' on the real line,

H(py,v € V)= Y p(t(e))u(s(€)) S (pate) Pre)) — D 1(v)*S

ecl veV
and
Lonvevy=3 3 Ay [+ 3 Ay [a-a o)

Since I; is a good rate function, it has compact level sets (see the case V = {0} in
[2]) and therefore I; achieves its maximal value. We next prove that its maximizer
is unique. Note that L is linear in the measures. We shall prove that H is strictly
convex. Indeed, put

dlv) =t{e€ E; :s(e) =v} +i{e€ £, : tle) = v}
and observe that when I' C A, the degree d(v) of each vertex is bounded by one
(for the boundary points) or by two. Therefore, the quadratic form

:in—Zwem(e):%D ) — Tie +Zx d(v)

veV ecE ecE veV

is positive definite. We let (v;,v;) be the eigenvalues and eigenvectors of the
corresponding matrix in R*t* x RVl and write

H(py,v e V)= Z% Z v (u) p(u)py).

ueV

Finally Y is strictly log-concave on the set of real valued measures with fixed
mass, as it was proved in [2] on the set of probability measures. Applying it to
the measure p; = > o p(uw)vi(u)p, with given mass ) ., v;(u)p(u) and using
that the ;s are positive, we deduce that H is strictly convex. Therefore, I; (and
by the same argument S) achieves its minimal value at a unique point (v,,v € V)
(resp. (v4,v_)). We next show that it has to be v, = vy if v € V4. In fact, the
infimum of I; is characterized by the fact that for all v € V*| the function f,(x)
given by

2(0) [1og o = yldn(s) = 3 lt(e)) [ log(1+aw + Byl ) — L e

e:s(e)=v
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is constant on the support of v, and non positive outside. We have the same
equation for v € E_ with a and 3 exchanged. The same characterization holds
for v, which is such that the function f, given by

2

—5/log(1 + ax + By)dv_(y) + 2/log |x — y|dvy(y) — %

is constant on the support of v, and non positive outside (and again a similar
equation for v_ with o and [ exchanged). Putting v, = vy for v € Vi, we find
that f, = p(v)fe as >, =, #(t) = 0p(v), and therefore is indeed constant on
the support of v, and non positive outside. Thus v, = vy for v € V4 is a solution,
and by the first part the unique solution. O

3.4.2. Properties of the minimizers of the rate function. We can give the following
characterization of the minimizer (v, v_) of S.

Lemma 19. Let a = V8tA and B = V8tB. There exists ty > 0 so that for
t] < to,
e v, has a connected support Sy included in [—2 — A(t), 2+ A(t)] with A(t)
going to zero ast goes to zero.
e There exist functions (f+, g+) which are analytic in a neighborhood of Sy
and so that for z € C

(17) Gi(2) = / L va(@) = fo(2) — Var (o)

Z—X

with the branch of the square root chosen on R™. Moreover g4 is real
on the real line and Sy = {z : g+(z) < 0}. We define GL(z + i0) and
G+(z—10) as the limit of G4 when z goes to an element of S+ from above
or from below.

e For all x € S1 we have with oy = o, - = f3,

o 1—ayx
(18) Gy (——=
ax ax
o There exists at most one solution to (I8) so that Gy are the Cauchy-
Stieltjes transform of probability measures v supported by [—3, 3].

Proof. The fact that the support of v_ and v, is connected is a consequence of
Remark [I8 and [15, Theorem 4.4 and Theorem 4.2] which asserts that the limiting
measures 4+ have connected supports when the potential is strictly locally convex,
which is the case when t is small enough (note here that the potential is not a
polynomial, however it expands in absolutely converging power series when ¢ is
small enough and x,y are bounded by K’ so that we can apply the techniques
from [I5] to represent the measures as the law of an element of the C* algebra
generated by the free Brownian motion). Another way to see this is to notice
that the function f, is strictly concave outside of the support and continuous on
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the support where it takes only one constant value; hence the support can not
be disconnected. The fact that the support is bounded is a direct consequence of
Brascamp-Lieb inequalities.

To deduce the second point, we obtain an equation on (vy,v_) by writing

S(V-Q;-?VS) > S(V—HV—)

with 5 the law of 4 Chy (2) for bounded continuous functions hy on R. Writing
that the linear term in ( must vanish results with the equation

(19) 3 ( / 2)dv(a / / ) he@) = he9) 4, (o )dl/g(y))

L feh@ i),
- 5/ W ) (),

Taking h(z) = =2 (2 + )" and ho(2) = (2 —x)~" we get that, with m(z) =
G (=1 + B2)/a),

i—zm(z)2 +G_(2)? + 5§m(z)G_(2) —2G_(2) +1+ 62( —(1+ %)m(z)) =0
which gives
G (2) = (b(z) — VB~ da2)
with the cut of the square root on R~ and
3 3 Bz

3 (1= (L +—)m(2)).

But, for small ¢, when z is in the neighborhood of S_, —(1 4 Bz)/a is in the
neighborhood of —1/a which is far from the support S,. Hence, a(z) and b(z)
are analytic in the neighborhood of S_ and also take real values. This completes
the proof of the second point.

For the third point, it is enough to take hy = 0 or A = 0 in (I9) with the
remark that

/ / vy dvi( Jdvi(y) = / W) |G (z +i0) + Gy (z — i0)]dvs ()

and use the continuity of G4 above and below the cut due to the previous point
to obtain the desired equations almost surely and then everywhere.

For the last point, since (I8]) is equivalent to (I9]), we show the uniqueness of
the solution by taking h(z) = (2 — x)~! to deduce that

—1+2G1(2) — Gi(2)* = 5ai/ ! 1+ ase

b(z) =z — 5§m(2), a(z) = 2m m(z)® + 1 +

axGe(—

Ydve(z) =: ex(2)
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so that for z sufficiently large

Gi(z) = (2 = V2% —ex(2))

where we have taken the usual determination of the square root as €. (z) is small
since ajFGjF(—HOjﬂ) is uniformly close to one for x € Sy and ¢t small. Therefore,

if we have two solutions G' and G, we find that there exists M(t) finite so that
for ¢ small,

sup [Ga(2) = Ge(2)| < 5 sup [G(2) = G(2)
[z[=M(¢) |z1=M(¢)

N —

which results with G+ (z) = G4(2) for z large enough and real, and then for all
z in the complement of Si by analyticity. U

3.4.3. Characterization of the minimizers of the rate function. In this section we
completely characterize the measures (v4,v_) by their Cauchy—Stieltjes trans-
form. To simplify the notations, we let 7, and 7_ be the law of —az and 1+ (x
under v, and v_ respectively. By Lemma [19] for ¢ small enough, 7, and _ have
disjoint connected supports [a1,as] and [by, by] around the origin and the unity
respectively. Our study will be restricted to this case, which therefore include
small t’s but eventually a larger class of parameters. We will first proceed by a
reparametrization of the Cauchy—Stieltjes transforms of 7, and 7_ | which will
allow to obtain very simple equations, and then solve these equations.

e Parametrization. Consider the standard parameterization of the elliptic
curve ¥ = (2 —a1)(z — az)(z — by) (2 — bo):

) z dz'

20 u\z) = < bl—al bg—a,g
20 u) =gVl —mbe =) | oS s s

2
where the path of integration avoids the segment [aj,bs] (for z € [ag, by], we
choose to come from the upper half plane, though this choice is irrelevant, see
the comment below on 2K-periodicity), and the square root in the denominator
is defined as having cuts [a;, as] and [by, by] and such that at infinity it behaves
like 22.

The image of z € CU {oo} — ([a1, as] U [b1,bs]) — u(z) = (Re u(z), Imu(z))
is a rectangle of the form [—K, K[x]0,iK’[, where K and K’ are usually called
quarter-periods (though they will be half-periods in what follows). Now, note
that crossing the line [ag, by corresponds to u — u + 2K. Since all the functions
of z we shall consider are smooth when one crosses this line, they can be made
into periodic functions on the strip 0 < Imu < K’. The map z +— u(z) is then an
analytic isomorphism from the Riemann sphere CU{oo} minus the two segments
la1, as] and [by, bo] to R/2K7Zx]0,iK’[. If one extends the map to the cuts [a, as]
and [by, bo], then the result depends on whether one approaches them from the
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upper or lower half-plane, and they get sent to Imu = K’ et Imu = 0 as described
on the figure. More precisely, if a €]ay, as[, then u(a+1i0) +u(a—1i0) = 2i K’ (the
two images of a are symmetric w.r.t. ¢K’ on the line Imu = K’), and similarly if
b €]by, bs], then u(b+i0) + u(b —1i0) = 0.

iK'
iK'— Ky . s iK'+ K
aq a9 b1 bg
L e VAV Vi Ve s  —
oo
_K 3 . ) +K
0

The inverse map z(u) can be expressed in terms of Jacobi’s elliptic function
sn, and can be deduced from the following identity:
a; — by by —
sn’(u, k%) = — =2 ©
bg — bl a; — 2

: 2 _ (b2—b1)(az—a1)
with k* = m Note finally that

1 teo \/(bl - al)(bg - ag)dl’

lim u(z) = =
L A Y G Camr [y
is a pole of z(u). It is a simple pole as one easily sees that for z large u(z) ~
Uso + “+ 4 0(1/2) with a non vanishing constant z_;. Moreover, z(u) is analytic
everywhere else in [—K; K| x [0,7K’] by the implicit function theorem, and, once
analytically continued to the whole complex plane, is even and elliptic (doubly
periodic), with poles at +u., (mod 2K,2iK’).
e Resolvents. We let wy be the reparametrization of the Cauchy—Stieltjes
transform of 7, and r_ respectively;

wr(w) = [ S —dn()

z(u) —x

= Us € 1R

The functions w4 (u) are analytic in the strip 0 < Imu < iK', and according to the
second point (I7) of Lemmal[I9 they can in fact be analytically continued to some
neighborhood of the closed strip 0 < Imwu < iK’. Indeed, if 0 < |Reu(z)] < K
the mapping z — u(z) is invertible around z and the extension in the z variable
translates directly into the u variable. If z = ay, ay (resp. by, by for G_), one has
according to ([I7) (with a more detailed study of g+ which shows that for ¢ small
enough ¢/, does not vanish in a neighborhood of Si), G+(z) (2 — 2')¥/? as
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2’ — z; but this matches the behavior of u(z) in (20)), so once again wy(u) is a
well-defined analytic function in the neighborhood of 0,iK’, + K, iK' + K.

By (18], we have

(21) wy(u) + wy (20K — u) — dw_(u) = Py(u) Imu =K'
(22) w-(u) + w_(—u) — dws(u) = P_(u) Imu =0

where P, (u) = z(u)/a and P_(u) = (2(u) — 1)/8. Py are even elliptic functions
(with periods 2K, 2iK").
We also have the following additional conditions:

:u)_l_(—u) Imu=20
(24) w_(u) =w_(2iK" — u) Imu =K'

expressing the fact that the Cauchy—Stieltjes transform of 7, is analytic in a
neighborhood of [by, by], so its values at z + 140, z € [by, by] should be equal; and
similarly for 7_.

Now these equations can be repeatedly used to extend w4 to the whole com-
plex plane: for example u — 2iK’ — u maps the strip 0 < Imu < K’ to the
strip K’ < Imu < 2K’, so we can use Eq. (2I]) as a definition of w, in this new
strip and equation (2II) precisely ensure that the two definitions coincide at their
common boundary Imu = K’; and so on. This way we obtain meromorphic func-
tions w4 (u) defined on the whole complex plane, and by uniqueness of analytic
functions that coincide on a set with accumulation points, we deduce that the
above equations are true for all u:

(25) wi(u+2K) = wyi(u)

(26) w_(u+2K) = w_(u)

(27) wi(w) = wi(—u)

(28) w_(u) = w_ (2K —u)

(29) wi(u) +wy (20K —u) —dw_(u) = Py(u)

(30) w_(u)+w_(—u) —owy(u) = P_(u)

Furthermore, these functions must possess a zero at u,, := u(z = o0) and a

prescribed derivative at .

e General solution of the saddle point equations. Now we have a well-
posed analytic problem, which can be solved explicitly. Set § = g+¢~*. If |§| < 2,
q is not real and has modulus one, e.g. if § = 2cos(7/n), ¢ = &™/™. If § > 2, q is
real and can be chosen in ]0, 1[. Set

p(u) = " wi(u) — w-(u) — Re(u)
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where Ry(u) = l_zﬂ (¢*'Py (u) + ¢*2P_(u)). Then the equations can be recom-
bined into:

(31) pr(u+2K) = px(u)
(32) pi(u+2iK') = ¢ (u)
where the first point is a direct consequence of (25]) and (26]), whereas the sec-

ond is obtained by multiplying (29) by ¢ and ([B0) by ¢*? and adding the two
corresponding equations. Moreover, (27) and (B0) implies that

(33) pr(—u) = —px(u).

Thus we may consider ¢, only. Furthermore we know that the only poles of 4
in the fundamental domain [—K; K| x [—iK';i1K'] are at £uy i.e. z — oo; they
appear because of the inhomogeneous terms R., which have such poles. We can
therefore express ¢ (u) in terms of 6 functions. Define © to be the rescaled 6,
function, or explicitly

U

34 O(u) =2 e~ (/27K /K iy (o 4 ]
2K

n=0
which satisfies
O(u+ 2K) = —0O(u)
Ou + 2iK") = —e™ ' =/KQ(y)
and with a unique simple zero at © = 0 (mod 2K, 2iK").
Then we have

Proposition 20. Write ¢ = €™ with v real if 6 < 2 and purely imaginary if

0 > 2. Then,
 O(u—us — 2vK) O(u + uyp — 2VvK)
(35) palu) =t O(u — Us) e O(u + us)
where
©'(0) 1

(o' +g" '™

T K ¢ - 1/q

if z(u) = z_1/(u — us) + O(1) as u goes t0 Uso.

Proof. This can be viewed as a consequence of the Riemann—Roch theorem, but
we give here an elementary proof.

If 6 > 2, let us first rule out the possibility that ¢*> = e 2™"/K for some
integer number n. Indeed then e~™™*/Ky_ (u) is also elliptic and therefore the
sum of its residues vanishes. But the latter is given by e " u</K (o1 4+ ¢p~1) +
eimuos /K (0 =14 ¢=1371) which can not vanish. Thus, ¢> # e~2™%"/K and therefore
©(2vK) # 0 (which allows in particular to define c. above).
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Next, let ¢, denote the right hand side of (35) and observe that by the prop-
erties of the functions O, ¢, satisfies (32)) and (31]).
The formula for ¢, is obtained by requiring that ¢, have the same residues at
u ~ fus as our solution ¢, . Indeed, ©(u) ~ ©'(0)u as u goes to zero so that
([B5) shows that
. O(2vK)
G+ (U) ~u—un Ct 0" (0)(u — 1)

+O(1)

whereas both w, and w_ go to zero and

1 1
1—¢q? 211 =) (u— us)

The formula ¢, = qw, —w_ — R, allows to conclude. The same reasoning works
as U — —Uy by using ¢ (—u) = —p_(u).

Let us finally show that f := ¢, — ¢, must vanish. Indeed f is holomorphic
and therefore g := f’/f is holomorphic except where f vanishes, where it has
only simple poles, with non-negative residues. But since f satisfies (32) and (31),
g is elliptic and therefore the sum of its residues vanishes. Hence, the residues
of g vanish, and therefore by Liouville’s Theorem, ¢ is constant, resulting with
f(u) = e for some constant . But then (B2)) implies that v = i7n/K and
¢ = e 7 K'/K which we excluded earlier.

Ry(u) ~ (a7 'qg+ 87'¢})z(u) =

O

Finally, we need to fix the parameters ay, as, by, bs.

The first way is to notice that Gi(z) is an analytic function in «,f,z in
a neighborhood of the origin as, by Remark [I8 it is the Stieltjes function of
the limiting spectral measure of a matrix model with strictly log-concave den-
sity which, even though not polynomial, expands as a power series, see [15].
The coefficients of these series can be computed recursively by the Schwinger—
Dyson equation. Finally, by (I7), the boundary of the support [a;, as] are deter-
mined by ¢, (a;) = 0,7 = 1,2 which shows that there is a polynomial P so that
P(a;, G4 (a;), a, ) = 0. The implicit function theorem then implies that a; is an
analytic function of «, # for ¢ = 1,2 whose expansion can be deduced from the
expansion of G,. The same applies for by, bs.

The second way to determine these boundary points uses the explicit formula
in terms of # functions and the reparametrization of the problem in terms of
p:=exp(—7mK'/K) and of
ko= p€—2i7ruoo/K
Note that because (aj,as, b1, by) expand analytically in «a, 3, so do (K, K’ us)
With Uee = Y s g UnmB ™, K = u(b1) = >, s g Kamf"a™ and K' =
—iu(ar) =3, oo KnmB ™. As a consequence, (p, k) also expand in terms of

(e, ), with k ~ \/a/f and p ~ /af when «a, 3 are small but o/ of order one.
Again by the implicit function theorem, we can invert this expansion and obtain
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a, 3 as a power series in (p, k), and therefore also (a1, as,b1,b2), z_1 and z(u).
We can then identify the expansion of (¢ — ¢~ )w, and ¢, + R, —¢_R_ around
Us to compute w, recursively. In appendix A, we provide the first few orders of
the power series expansion of some quantities as a function of p and x, and their
diagrammatic meaning.

Proposition 21. If § = 2cos(w/n), n > 3, G+ satisfy an algebraic equation.

Proof. Observe that since ¢ = €™", by equations [BIBZ), o+ are elliptic with
periods (2K, 2niK’), and therefore so are wy. The function z(u) is also elliptic
with these periods. But a fundamental theorem of elliptic functions [29, section
20.54] states that two elliptic functions with the same periods are related by an
algebraic equation: there exist two polynomials Py so that

Py (wi(u), z(u)) = 0.
Composing with u(z) shows the existence of an algebraic relation.

We can in fact determine the degree of P. by a slightly more explicit construc-
tion of these polynomials; we find it is at most 2n — 2 in z and 2n in w. O

This is to be compared with Theorem 15 of [3]. Indeed, their generating series
M(q,v,t,w, z;x,y) is closely related to our G4 (z; «, 3;0). The correspondence of
parameters goes as follows: ¢ = 0%, v = 1 + § a/3; among the three parameters
t,w, z, one is redundant and if z is set to 1 one has t = 3, but w is fixed
to be w = 1/§ (w and z are parameters weighing in our language white and
black regions between tangles; note that introducing an extra paramater in our
matrix model to let w vary is possible and would make no difference in the exact
solution presented so far, so that Prop. 21l would still hold). x,y are “boundary”
parameters similar to our parameter z, in the sense that they give a weight to
a particular edge (or vertex, or face) of the planar map. However they are not
exactly the same, and therefore direct identification of our generating series is
not possible; only specific identities can be written, such as

~ [ wdn@) = @ 1+ 5ap. 5,146 11.1)

«

where the left hand side is the 1/2% term in the z — oo expansion of G (z), and
the right hand side is the generating series of [3] with certain specializations of
its parameters.

APPENDIX A. ANALYTICITY OF TR

Let P be a planar algebra. Let Si,...,S5r and S be elements of this planar
algebra and set for complex parameters tq, ..., %, and a fugacity 6 € C,

(36) trys(S) = i ﬁ 2 Z s# loops in P

PeP(ni,...,ng,S)

ni,...,np=0 =1
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where we sum over all admissible planar maps built on Si,...,Sk,S. Then we
state that
Lemma 22. There exists a positive constant B so that for all ty,... tx, 0 €

CHH 50 that maxi<i<y, |0|2[t:| < B, try5(S) is a well defined absolutely converging
series, and therefore t,0 — try5(S) is analytic on this set.

Indeed, the number of loops is bounded by the number of elements Sy, ..., S, S
given by ny +- - -+ny+1 times their maximal number of boundary points divided
by two. Therefore, the coefficients of the series are simply bounded by

k

Clna,...n) = 16]2 ]

1=1

(Jtil[812)"

and the sum can be enlarged to all planar maps that can be built over n; (resp.
one) vertices with degree given by the number of boundary points of S;; 1 <1i < k
(resp. S). It is well known, see e.g. [I4, p. 255|, that the number of such
maps grows as Hle n;l A™ T+ for some finite constant A. Hence, tr;5(S) is
an absolutely converging series on max;<;<y, |t;]|6]2A < 1, domain on which it is
analytic.

Note that it is expected that as one increases the t;, one should eventually
reach a hypersurface of singularities which signals the boundary of the analyticity
region in the variables t = (t1,...,tx). This singularity is usually present in
matrix models and is explained by the proliferation of planar maps: typically the
number of planar maps grows exponentially with its number of vertices and this
produces a finite radius of convergence of the corresponding generating series.
This is certainly what happens in the cases studied in section Bl The model of
Bl is closely related to the so-called one-matrix-model, whose possible “critical
behaviors” (i.e., types of singularities) are well-known [6]. No exact solution is
known for the model of 3.2, but a conjecture on its critical exponent is proposed
in [7]. Finally, it is expected that the model of has a critical behavior of the
type of the O(n) model on the line A = B, and that of pure gravity on other
lines of constant ratio A/B # 1. It would be interesting to find an interpretation
of these critical behaviors in the present context, i.e. in terms of properties of tr;.

APPENDIX B. FIRST FEW DIAGRAMS OF THE DOUBLE CUP MATRIX MODEL

The parameters ay, as, by, by of the auxiliarly model of sect. [3.4] can, as already
mentioned, be fixed by appropriate expansion of w, (u) around +u... In practice,
the resulting equations reduce to first degree equations on the condition that one
solves them parametrically in terms of the elliptic nome p := exp(—7K’/K) and
of u. All other quantities can then be obtained in the same parameterization.



44 A. GUIONNET, V. F. R. JONES, D. SHLYAKHTENKO, AND P. ZINN-JUSTIN

As a check, we shall here write the first few orders of the expansion for small
a, 3. The correct scaling as «, 5 — 0 at fixed ratio is to keep the quantity

K = pe—227ruoo/K

fixed while sending p to zero, so that a/3 ~ k* and a3 ~ p?. We find the
following expansions:

a =k [p — (K(36 +2) + k71(20 + 6))p?

+ ((86% + 56 + 3)k* + (85° + 450 + 24) + (50° + 120 + 17)k~2) p* + O(p4)}
B =r"1 [p — (k71(36 + 2) + k(26 + 6))p?

+ (862 + 50 + 3)k 2 + (807 + 450 + 24) + (50% + 120 + 17)x2) p* + O(p‘*)}
ar =+ [=2p"% + 0p + 2((3 + 0)k 2 + (1 + 0)*)p*? + O(p?)]
ay =+ [2p'% +6p — 2((3+ 0)w > + (14 0)x*)p*? + O(p)]
b =1— k" [2p"2 4+ 6p —2((1+ 8)s 2 + (3+ 0)x*)p** + O(p?)]
by =1 — k' [=2p"% + 0p+2((1 + 0)x 2 + (34 8)k*)p*? + O(p*)]

/a:d17+(:v) =K :5p —6(k(264+1) + K1 (6+5))p?

+ 0 (K2(46% + 1) + 307 + 246 + 1+ 12(20° + 45 + 11)) p* + O(p4)}

/fv2 vy (r) =k :p + (K(6% — 26 — 2) — 2571(3 + 0))p?

+ (K*(—46° + 36% + 35 + 3) + (=26 — 40% + 368 + 24) + (56 + 126 + 17))p* + O(p

(the expansions of a,ag, by, by are only given up to order p3/? because of issues
of space).
Inverting the first two expansions and inserting the result in the last two yields

1 /xd17+(9:) =0+ 6(1L+8)(a+B)+06((2+55+26%)a* + (6 + 85 + 46%)afB + (2 + 55 + 26%)5%) +

o
1

a2

(/x2d5+(x)—oz) =6(1+6)+0(2+554+26%)a+ 6(3 446 +20%)3 + - -
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According to Prop. 18], [z diy(x)/a corresponds diagramatically to:

é / xdv, ()

B __ - - - . N,
e RN - ~ ~ a - ST~ o -,
N 2 a N N
( . ) ’1 . , \\ // . < -
252 | Voo 1 \
+ad + ; I+t \ + I+
4 4 yo, v oo \ [ = »
- \ - S 4 Vi _ | e - / Ie \
S - ~ -

p h I [
4 \\ 1 ) ) ) )
i \
v | DA g || I+ (X [+
N S \ /




46

A. GUIONNET, V. F. R. JONES, D. SHLYAKHTENKO, AND P. ZINN-JUSTIN
Similarly, we have:

%( / Py (2) ~ )

- \
-7 T
I (
I
| \( _ 4 ; \\
- N \ N // | . 3
\ / ~ = - \ N | —_—
2
+ ad

| (W) (O

ve . ww . ww. ww

+ (362

RE-PRe_ D
| (O] (W |
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APPENDIX C. THE STITCHING OF TWO PLANAR ALGEBRAS.

Let P = P¥ and Q = QF be two subfactor planar algebras (assumed spherical
for simplicity). We define a new subfactor planar algebra

PoQ=(PoQ)F

which will not be irreducible even if both P and Q are.

The vector spaces of P © Q are defined as follows. Fix the even number 2n
and consider the possible partititions 7 of {1,2,3,...,2n} into two subsets of even
sizes 2(p,) and 2(q, ), whose elements we call of type P and Q respectively. Then

(PoQ)y=PPreQ);  with(PeQ)F="reQ;.

™

To define the action of planar tangles on P © Q we use the notion of a string-
coloring. Given a planar tangle T" with discs D; as in section 2.1, a string-colouring
o of T is an assignment of P or Q to every string of T" so that if one removes all
the strings of either color, one gets two planar tangles 77 and T when one takes
as initial segments, with shading, the intervals containing the initial segments of
T. In particular there must be an even number of strings of each color incident
to every disc of T', but this is not a sufficient condition for the shadings to be
coherent.

A string-coloring o of T" defines:

(a) a partition m, of the boundary points for each disc (numbered from 1
to 2b; starting at the first boundary point after the initial segment in
clockwise order)into P and Q points, and

(b) two planar tangles 7% and 7§ by removing all the strings of the other
color and taking as initial segments for discs the ones containing the initial
segments of T". The shadings of 77 and T§ are determined by that of the
initial segment of the outside boundary of T'.

By multilinearity it suffices to define the action Z of a planar tangle T', with
k internal discs, on a k—tuple (z1, s, ..., ;) of elements of P © Q where z; =
> vF @ wf with v; € P and w;QF .

Suppose such an element z; of (P ® Q)g—t is assigned to each D;, then we define

Mrp(z1, 29, ..., x1) = Z Mg (v17, 057, .y Ug”) ® Mrg (W], w37, ..., wi?)
[

where ¢ runs over all the string-colorings of 7.
It is clear that this action is compatible with the gluings.
The *-structure on P © Q is derived in the obvious way from those of P and

Q.
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Notes. (i) Another way to describe the action is as follows: suppose elements
v, Qw; € (P® Q)ffl are assigned to the internal discs D; of T'. Then the value of
M is zero unless the colouring of the boundary points implied by the 7; extends
to a string colouring of T" and then this value is the sum over all such extensions
o of Mrg (v1, V9, ...05) ® MTé (w1, wa, ..., wy). If there are strings connecting the
outside boundary of T to itself this element will lie in more than one direct
summand of (P @ Q).

(ii) It is clear from (i) that the loop parameter of P © Q is the sum of the loop
parameters of P and Q respectively.

(iii) Positive definiteness of the inner product is also clear from (i)-the various
(P ® @), are orthogonal and in each one the inner product is just the tensor
product inner product for Pf ® Q7.

(iv) It is the exponential generating functions for P and Q that behaves well
under this operation.

(v) For the inductive limit algebra structure of P ® Q a complete set of cen-
trally orthogonal minimal projections is given by the tensor products of such sets
of projections for P and Q. Thus the vertices of the principal graph of P @ Q
is the Cartesian product of the vertices of the principal graphs of P and Q and
(p,q) is adjacent to (p/,¢') iff p is adjacent to p’ or ¢ is adjacent to ¢’ but not
both. For instance if P has principal graph A3 and O has principal graph Ay,
then that of P © Q is:

As

Ay

(vi) We see that in the loop basis description off P @ Q, from each vertex of a
loop one may choose to travel on the principal graph of P or that of Q.

(vii) If we were dealing with unshaded planar algebras we would simply remove
the restrictions on the parity of the numbers of boundary points and the partitions
.

(viii) A TL basis diagram in P ® Q consists of a sum over all planar partitions
of the boundary points into P points and Q points with that basis diagram
regarded as a tensor product of its P part and its Q part.
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