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Abstract. We study a spectral problem associated to the quantization of
a spectral curve arising in local mirror symmetry. The perturbative WKB
quantization condition is determined by the quantum periods, or equiva-
lently by the refined topological string in the Nekrasov—Shatashvili (NS)
limit. We show that the information encoded in the quantum periods is
radically insufficient to determine the spectrum: there is an infinite series
of instanton corrections, which are non-perturbative in A, and lead to an
exact WKB quantization condition. Moreover, we conjecture the precise
form of the instanton corrections: they are determined by the standard or
unrefined topological string free energy, and we test our conjecture suc-
cessfully against numerical calculations of the spectrum. This suggests
that the non-perturbative sector of the NS refined topological string con-
tains information about the standard topological string. As an application
of the WKB quantization condition, we explain some recent observations
relating membrane instanton corrections in ABJM theory to the refined
topological string.

1. Introduction

This paper is motivated by two different, but related problems. The first prob-
lem is the non-perturbative structure of topological string theory. Topological
strings, like many other string models, are only defined perturbatively, and it
is natural to ask whether one can define them non-perturbatively or find new
non-perturbative sectors. In the last years, there have been many different
proposals addressing this problem, but none of them seems to be conclusive.
A bona fide non-perturbative definition must be based on a manifestly well-
defined quantity, at least for a certain range of the relevant parameters of the
model. This quantity should have an asymptotic expansion, for small values of
the string coupling constant, which reproduces the original perturbative expan-
sion. The asymptotic expansion and the perturbative expansion can only differ
in quantities which are non-analytic at the origin (like for example instanton
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effects). Of course, one might find different non-perturbative definitions of the
same quantity, all of them differing in non-analytic terms. This is for exam-
ple what happens in two-dimensional gravity [1]. In some cases, a reasonable
physical criterium might single out one non-perturbative definition.

In this paper, we will analyze the non-perturbative structure of refined
topological strings in the Nekrasov—Shatashvili (NS) limit [2]. This theory
depends on the Calabi-Yau (CY) moduli and on a string coupling constant
which is usually denoted by h. In the original proposal of [2], this refined
string was related, for some special geometries, to quantum integrable systems.
It was later pointed out in [3-5] that the NS limit of the topological string
free energy can be computed by quantizing a spectral curve, given by the
mirror Calabi—Yau or a limit thereof. Using the quantum spectral curve, one
can construct quantum periods, depending on A, which define the free energy
through an A-deformed version of special geometry. The quantum periods have
a nice interpretation in terms of one-dimensional Quantum Mechanics: the
quantized spectral curve defines a spectral problem, and the quantum periods
are quantum-corrected WKB periods, which lead to a quantization condition,
at all orders in A.

In this paper, we study a spectral problem related to the quantization of
the curve describing the mirror of local P! x P'. We show that the quantum
periods of [5] (which lead to a perturbative series in /) are insufficient to solve
the spectral problem: there is an infinite series of non-perturbative corrections
in A, of the instanton type. This is a well-known phenomenon in ordinary
Quantum Mechanics. For example, in the double-well potential, the standard
WKB quantization condition is insufficient to determine the spectrum, even
after including all perturbative corrections in h: one should also take into
account instantons tunneling between the two vacua, and including these leads
to a non-perturbative, exact quantization condition [6-9]. In the problem at
hand, a similar phenomena occurs, but it is even more dramatic: for some
values of A, the quantization condition based on the quantum periods leads to
an unphysical divergent expression. Instanton corrections are needed to cure
the divergence.

A first-principle calculation of these instanton corrections is difficult, but
we conjecture their precise form: they involve the standard (i.e., unrefined)
topological string free energy. In particular, we write down an exact WKB
quantization condition involving both the perturbative quantum periods and
the instanton corrections. We perform a very precise test of this conjecture
for some value of A, by comparing the exact quantization condition to the
numerical calculation of the spectrum. The agreement is excellent.

Our conjecture gives a novel realization of the Gopakumar—Vafa invari-
ants of local P! x P! in terms of a spectral problem. More generally, it suggests
that the spectral problems associated to quantum spectral curves in local mir-
ror symmetry involve the standard topological string, non-perturbatively. It
also suggests that we should define non-perturbative topological strings on
local CY's through a well-defined spectral problem associated to the quantiza-
tion of the mirror curve. If the structure we find in our particular example does
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actually generalize to other cases, this definition will lead in a single strike to
the refined NS string (as the perturbative sector) and the conventional topolog-
ical string (as the non-perturbative sector). Notice that this non-perturbative
definition, in the example of local P! x P!, satisfies the above two criteria: it
is based on a well-defined quantity (the spectrum), and it reproduces pertur-
batively the quantum B-period (which is the derivative of the free energy). Of
course, the most interesting aspect of this definition is the appearance of the
unrefined topological string free energy in the non-perturbative sector.

The second motivation for our work comes from ABJM theory [10]. In
[11], the partition function of this theory on a three sphere was obtained by
using localization techniques, and written as a matrix integral. Its full 't Hooft
1/N expansion was obtained in [12] by using large N techniques. In the paper
[13], this matrix integral was written as the thermal partition function of an
ideal, one-dimensional Fermi gas. One advantage of this approach, as com-
pared to the standard large N techniques, is that one can also compute non-
perturbative effects due to membrane instantons, which go beyond the 't Hooft
expansion. In [14], building on previous work [15-18], it was conjectured that
these non-perturbative effects are encoded in the quantum periods of local
P! x P'. In this paper, we prove this conjecture to a large extent. The basic
idea is simple: the spectral problem associated to the one-particle Hamiltonian
of the Fermi gas is nothing but the spectral problem studied in this paper, i.e.,
it is a specialization of the spectral problem appearing in the quantization of
the spectral curve of local P! x P'. The WKB analysis of the ABJM spectral
problem leads immediately to the connection with these quantum periods. The
grand potential of ABJM theory can be computed once we know the spectrum
from the WKB quantization condition, and this makes it possible to derive
many aspects of this grand potential which were conjectured in [14].

Many of our results on the WKB approach to the spectral problem are
dual to the results on the grand potential of ABJM theory. For example, the
fact that quantum periods are divergent for some values of i and should get
non-perturbative corrections which cancel these divergences is a dual version of
the HMO cancelation mechanism of [16]. Our conjecture on the instanton cor-
rections to the spectral problem was motivated to a large extent by the known
worldsheet instanton corrections to the grand potential of ABJM theory.

The organization of this paper is as follows: in Sect. 2, we present the
spectral problem we will focus on. In Sect. 3, we do a WKB analysis of this
problem. We first show that quantum periods are insufficient, we conjecture
the form of the instanton corrections, and we perform a detailed test against
the numerical calculation of the spectrum. In Sect. 4, we derive from the results
in Sect. 3 the structure of the grand potential of ABJM theory, proving in this
way some of the conjectures in [14]. Finally, in Sect. 5, we state our conclusions
and directions for further research. Appendix A contains some results on Mellin
transforms which are used in Sect. 4 whereas in Appendix B we find details
of a calculation of the first quantum correction to the perturbative WKB
quantization condition.
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2. The Spectral Problem

We will consider a spectral problem arising in the quantization of the spec-
tral curve describing the local CY known as local P! x P!. This is a spectral
problem for a difference equation, with an appropriate and natural choice of
analyticity and boundary conditions. The resulting problem can be equiva-
lently formulated in terms of an integral equation which plays a crucial role
in the Fermi gas approach to ABJM theory [13]. In this section, we will first
consider the integral equation formulation, and then the formulation in terms
of a difference equation.
Let us consider the following integral kernel

( ) 1 1 1 1 (2.1)

P\T1,22) = -—F T1—T2) " :
2k (2 cosh 21) 1/2 (2cosh "”—22)1/2 2 cosh (172)

Here, k is a real parameter. This is a particular case of the family of kernels

studied in [19,20]. The kernel (2.1) defines a non-negative, Hermitian, Hilbert—

Schmidt operator p by

(z[pla’) = p(z, ). (22)
Therefore, the spectral problem
/ p(e1,22)p(x2)dars = e~ Fg(a1) (23)
—o0
leads to a discrete spectrum E,,, n = 0,1, 2, ..., if we require the corresponding
eigenfunctions ¢, (x) to be square-integrable. We will order the eigenvalues as
Ey<FEy <Ey<---. (2.4)

In addition, by evaluating Trp?, we obtain the upper bound

1/2 1
efEO < (/ pz(xl,l‘g)dxldl‘g) < @7 (2'5)

therefore Ey > 0 for k > 1/4.
It is easy to reformulate (2.3) as a spectral problem for a difference equa-
tion. To do this, we write p as [13]

b= e~ 3U @) o—T(B) o~ 3U (%) (2.6)
In this equation, &, p are canonically conjugate operators,
[&,p] = ih, (2.7)
where
h = 2nk, (2.8)
and
_ z _ p
U(z) = log (2 cosh 5) , T(p) = log (2 cosh 5) . (2.9)

In this paper, we will use i and k interchangeably. The spectral problem (2.3)
can now be written as

ple) =e~F|9). (2.10)
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Let us now define

) = eV @g). (211)
It follows that
@l Py = Fly) (2.12)
or, equivalently, in the coordinate representation,
oF

Y (x4 ink) + ¢ (x — ink) = ( )¢(x) (2.13)

2cosh (3

This difference equation is only equivalent to the original problem (2.3) pro-
vided some analyticity and boundary conditions are imposed on the function
(z). Following [20], let us denote by S, the strip in the complex a-plane
defined by

[Im(x)| < a. (2.14)

Let us also denote by A (S,) those functions g which are bounded and analytic
in the strip, continuous on its closure, and for which g(z+iy) — 0 as x — oo
through real values, when y € R is fixed and satisfies |y| < a. It can be seen,
by using the results in [20], that the equivalence of (2.13) and (2.3) requires
that v (z) belongs to the space A (Sy).

The operator p can be used to define a quantum Hamiltonian in the usual
way [13],

p=eH, (2.15)
whose classical limit is simply
Ha(z,p) = T(p) + U(). (2.16)
In [13], it was noticed that the curve
exp (T(p) + U(x)) = e”, (2.17)

defining the classical limit of the spectral problem, is a specialization of the
curve describing the mirror of the Calabi-Yau known as local P! x P!. Let us
write this curve as in [5]

e'+zie7 " + e’ +2meV =1, (2.18)
where u, v are complex coordinates. Then, the curve (2.17) can be seen to be
equal to the curve (2.18) after the change of variables

u:x;—p—E, v:x;p—E (2.19)

and the specialization
21 =29 = 2, (2.20)
where we have denoted, for convenience,

z=e¢2F, (2.21)
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Notice that the above change of variables is essentially a canonical transfor-
mation, since it preserves the symplectic form, up to an overall constant,

1
duNdv = —gdx/\dp. (2.22)

The curve (2.18) can be quantized, leading to a quantum spectral curve. One
simply promotes u,v to quantum operators u, v satisfying canonical commu-
tation relations. The equation satisfied by wave functions is
(e 4+ z1e™ " + e’ + 20" — 1) 1) = 0. (2.23)

We can now regard (2.13) as a particular case of (2.23) by promoting the
classical change of variables (2.19) to a quantum one,
T+p irk . T—p imk

— —F = —-——-F 2.24

5 T2 , b= 1 : (2.24)

while the specialization (2.20) has now the quantum correction!

=

1/2

2 = q'/?%2, zo=q /°z, (2.25)

where

SE

g=ez =¢™k, (2.26)

In terms of % as defined in (2.8), we have
ih
5
We conclude that the results for the quantum spectral curve (2.23) obtained
for example in [5,14] can be specialized to study the spectral problem (2.3)
and (2.13). We emphasize that our original spectral problem is defined by the
integral kernel (2.1). The results of [5] will be used to obtain the all-orders
perturbative WKB series for the quantum volume associated to the spectral
problem (2.3).

The difference Eq. (2.13) has the structure of Baxter’s TQ equation,
which determines the spectrum of a quantum integrable system and can be
regarded as a quantization of the spectral curve of the classical system. This
similarity is not surprising: as it is well known, the curve (2.18), describing the
mirror of local P! x P!, can be regarded as a relativistic deformation of the
spectral curve of the periodic Toda chain [21]. The Baxter equations for Toda
and relativistic Toda have been studied in [22] and [23], respectively. Similar
difference equations also appear in the study of A/ = 2 supersymmetric gauge
theories in the NS limit [24,25]. (2.13) is also a close cousin of the difference
equation studied in [26], which has its origin in the integral equation of the
't Hooft model.

Unfortunately, the spectral problem (2.3) does not seem to be exactly
solvable, and one has to use numerical or approximate methods.

>

b,4) = (2.27)

1 This change of variables was previously observed by Kazumi Okuyama.
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3. The Exact WKB Quantization Condition

3.1. Perturbative WKB Quantization

We will now analyze the spectral problem (2.13) by using the WKB method. At
leading order in A, the WKB method for bound states is the Bohr-Sommerfeld
quantization condition. In this approximation, one calculates the classical vol-
ume of phase space as a function of the energy, volg(E) (here, the subscript 0
means that we are working at zero order in the 7 expansion). The quantiza-
tion condition says that this volume should be a half-integer multiple? of the
volume of an elementary cell in phase space, 2mh, and one obtains

1
volp(E) = 27h (n+2) , n=0,1,2,.... (3.1)

The classical volume of phase space was already determined in [13]. It is given
by a period integral on the curve (2.17). Since this is an elliptic curve, it has
two periods, the A and the B periods. The spectral problem we are looking at
involves the B period, and we find

volg(E) = fg A A = p(z)de, (3.2)

where p(z) is obtained by solving (2.17). The calculation in [13] expresses this
period in terms of a Meijer G-function

E eZE' 472

+0 (Be?F).
(3.3)

In the WKB method, we are interested in large energies as compared to A,
i.e., in large quantum numbers. It is then useful to have a basis of classical
periods of the curve which is appropriate for the E' > 1 regime. Since the curve
(2.17) is a specialization of the mirror of local P! x P! the relevant periods
are nothing but the large radius periods of this CY. Let us now review some
basic facts about these periods.

In the full CY (2.18), i.e., for generic values of z1, 22, it is useful to consider
two different A periods and two different B periods. The A periods are given
by

4, (z) =log 21 + 4 (21, 22), I1=1,2, (3.4)
where
~ I(2k + 21) -
I -2
alz1,22) klz;o T(L+ k)20(1 4+ 1)2 172
(k,1)#(0,0)
=22+ 220 + 327 + 122120 + 325 + - - (3.5)

2 The fact that this is a half-integer, and not an integer, can be shown by using a next-to-
leading WKB analysis, as in [22]: the presence of an inverse square-root factor in the WKB
wave function leads to an extra phase in going around a cut.
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There are two independent B-periods, 1, (21, 22), I = 1,2, which are related
by the exchange of z; and zo,

g, (21, 22) = lp, (22, 21). (3.6)
The B; period is given by

1
g, (z1,22) = ~3 (log2 21 — 2log 21 log 2o — log? 22)

1 ~ 1~
+§ log 2o TTA(21, 22) + ZHB(Zl’ z9), (3.7)
where
~ I(2k + 21)
k,1>0,
(k,)#£(0,0)
=82y + 2227 + 402129 + 425 + - - (3.8)

In our spectral problem we have z; = 25 classically [see (2.20)]. In this limit,
one has

Ma(z) =a(z,2) = Zﬁg))ze, Mp(2) = Hp(z, 2) Zb(o) ¢

>1 >1

where

2
Coe\ i) ’

2
’\(O)_4 F(£+l) ¢ 1 1

The classical B-period becomes
1 1 ~ 1~
Hp(z) =g, ,(2,2) = 1 (log 2)* + 3 log zI14(2) + 11‘[3(2), (3.11)

and one finds that the volume of phase space can be written in terms of this
period as

(3.10)

4 2
voly(E) = 8l (e 2F) — -
42 ~
= 8E% — == -8By a4 23 bl P (312)
£>1 £>1
It is well known that the Bohr-Sommerfeld quantization condition has

perturbative corrections in i. These can be obtained in a straightforward way
by solving the Eq. (2.13) with a WKB ansatz,

P(z, h) = exp (;S(:mh)) , (3.13)
where

h) = Sn(x)h", (3.14)

n>0
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and interpreting 9,5(x, h)dz as a “quantum” differential. The leading order
approximation gives

So(x) = p(x) (3.15)

and reproduces the Bohr-Sommerfeld quantization condition. Using this
quantum differential, we can define the perturbative, “quantum” volume of
phase space as

vol, (B3 1) = 7{3 0,5z, h)dz. (3.16)

We could calculate these corrections directly in the Eq. (2.13). However, it is
more illuminating to obtain them as particular cases of the quantum correc-
tions for the spectral curve (2.23). Indeed, as explained in [3-5] and reviewed
in [14], these corrections promote the classical periods 14, (21, 22), 5, (21, 22)
to quantum A-periods

4, (21, 20; 1) = log 21 + M a(z1, 20; h), 1=1,2, (3.17)

and quantum B-periods I, (21, 20; 1), I = 1,2. As in the classical case, there
are two of them, but they are related by the exchange of the moduli,

HBz(Zla 23;h) = IIp, (22, 215 h). (3.18)

The quantum counterpart of (3.7) is
Mg, (21, 22;h) = -3 (log z1 — 2log z1 log 2z — log 22)—|—§ log 20 T4 (21, 20; 1)
1~
+ ZHB(Zl,ZQ;h). (319)

These quantum periods can be computed systematically in a power series in
71,2 [5,14]. One finds, to the very first orders,

~ 2 .
M4 (21,20:h) = 2(21 + 22) + 3 (2§ +23) + 2 (4 +q+q ') 2122 + ?O (23 +23)

+2(16+6¢+ 6" +¢° +q ) z122(21 + 22) + O (2}) ,

g+1 5¢> + 8¢+ 5
—1 411+ ———77—
2(q—1) qu] o { T

(1+q)?
2q(q — 1)

ﬁB(Zl,ZQ;h)8|: logq| 27

+38 {1 + log q] 2120 +425 + O (2}) (3.20)
where ¢ is given in (2.26).

Let us now come back to the problem of calculating (3.16). This is a
quantum period for the spectral curve defined by (2.13), but this curve is
just a specialization of (2.23) with the dictionary (2.25) and after a canonical
transformation. Therefore, (3.16) should be a combination of the quantum
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periods of local P! x P!, specialized to the “slice” (2.25). Let us denote

Ma(z:h) = Ta (/22,0722 0) = > @u(h)=",

>1

ﬁB(z;h) = % (HB (ql/Qz,q_1/2z;h) +1p ( “1/2; ¢V )) Zbg

1
(3.21)
where ay(h), /gg(h) have the h-expansion,
ao(h) =" @ m, b(h) =Y bR, (3.22)
n=0 n=0

Requiring the combination of quantum periods to have the correct classical
limit, and that only even powers of i appear, we find,

12, —1/2 12, —1)2 A7? K2
voly (B3 h) = A, (q'/%2,g71/225 1) + 4T, (422, Z;h)f?fﬁ
=8E2—4L+h—2—8EZag 2€E+2sz —2E (3.23)

3 24

>1 >1

The third term in the last line of (3.23) is an E-independent correction to the
quantum period which was already computed in [13]. Notice that the pertur-
bative quantum volume has an fi-expansion of the form,

voly (E) =Y _ vol, (E)h*". (3.24)

n>0

The first term in this expansion is the function of E given in (3.3). By the
WKB expansion of the wave function (3.13), (3.14), it is possible to find an
exact expression for the first quantum correction, which reads
e ¥ ((32e72F —1) E(k) — K(k))
1.(F) = 3.25
voli(F) 6(16e—2E — 1) ’ (3.25)
where K (k), E(k) are elliptic integrals of the first and second kind, respectively,
and their modulus is given by

62E

=1—- —. .
k2 T (3.26)

The derivation of this result is sketched in Appendix B.

The Eq. (3.16) gives the full series of perturbative A corrections to the
classical phase-space volume. The perturbatively exact quantization condition
involves the quantum B-periods of the spectral curve, and it reads

1
vol, (E; h) = 2wh <n + 2) , n=20,1,2,... (3.27)

We can now use (3.27) to compute the quantum-corrected spectrum. For exam-
ple, we can use the explicit expressions (3.3) and (3.25) to compute the energies
E,, perturbatively, as a power series expansion around i = 0, i.e.,
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ER =Y Enh". (3.28)
£=0

The leading order term corresponds to the zero of voly(E), and as found in
[13] this is,

E,o=2log2. (3.29)
Plugging now the series (3.28) in (3.27), we find
2n + 1 2n? +2n + 1
Eni= g E,2= T (3.30)

These values agree with a calculation starting directly from the density oper-
ator (2.6) [28].

3.2. Non-Perturbative WKB Quantization

As we have seen, the perturbative WKB quantization condition (3.27) makes
it possible to compute the energies as a power series in h. However, when
we consider finite values of h, we find a key problem: the coefficients Eg(h)
appearing in the expansion (3.23) diverge for any rational k, and lead to a
nonsensical WKB expansion when A approaches 27 times a rational number.
At the same time, there is no physical source for this divergence in the spectral
problem itself: the eigenvalues for E appearing in (2.13) and in the associated
integral Eq. (2.3) are perfectly well defined for any real value of A, and in
particular for rational k. As a matter of fact they can be computed numerically,
as we will see in the next subsection. We stress that the divergence problem
in (3.27) is not an artifact of the large E expansion used to obtain (3.23).
This leads to an asymptotic expansion for the energy levels valid for large
quantum numbers, which should be well defined. It can be shown, by using
the BPS structure of the refined topological string free energy [29,30], that
the quantum B-periods of any local CY manifold are divergent for an infinite
number of values of . In particular, the WKB quantization condition for B-
periods written down in [5] has an infinite number of poles in the complex
h-plane.

We conclude that the expression (3.23) is incomplete, and there must be
an extra correction which makes the quantum volume of phase space finite
and leads to a reasonable quantization condition. Since (3.27) already incor-
porates all the perturbative information available, this correction must be non-
perturbative in A.

The possibility of having instanton corrections to the quantum volume
of phase space was already anticipated in [13]. As pointed out there, to under-
stand these corrections we need the geometric approach to the WKB method
developed in for example [31-35]. In this approach, the perturbative WKB
quantization condition is associated to a classical periodic orbit of energy F
and the quantum fluctuations around it. The classical action of this trajectory
is the classical B-period, and the perturbative A corrections promote it to a
quantum period. In our example, this perturbative analysis leads to the result
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(3.23). In fact, the classical periodic orbits can be described in detail. The
classical Hamiltonian (2.16) leads to the equations of motion

= %tanh g, b= —% tanh g (3.31)
For an orbit of energy E, we find
i = ;\/1 — 16-2F cosh? g (3.32)
which can be integrated in terms of Jacobi’s elliptic sine,
tanhg =ksn (i, k> , (3.33)
where the modulus k is now given by
E*=1-16e2F. (3.34)
The function sn(u, k) is doubly periodic in u. It has a real period given by
wy = 4K (k), (3.35)

where K (k) is the complete elliptic integral of the first kind. The action around
this periodic trajectory is

8K (k)
Sp(E) = / p(t)z(t)dt = voly(E), (3.36)
8K (k)

where we took into account a relative factor of 4 coming from u = t/4.
However, as pointed out in [31,32], to obtain a non-perturbative quanti-
zation condition one should take into account as well complezified trajectories.
These trajectories are allowed because the curve (2.17) has genus one and
therefore it has an imaginary period, on top of the real period associated to
the real periodic orbit (an example of such a situation was discussed recently in
[37]). In our case, this is just the imaginary period of the Jacobi sine function,

wy = 2iK'(k), (3.37)
where
K'(k) = K(K'), E?=1-k. (3.38)
In the complexified orbit, time is imaginary, as in [31,32]: ¢ = ir. If we now
use the relation
sn(iu, k) = itn(u, k), (3.39)

where tn = sn/cn, we find that « is also imaginary: = = i6. The equation for
the complex trajectory becomes
0 T,
tan _ktn(4,k>. (3.40)
The real and complexified trajectories, (3.33), (3.40), are represented in Fig. 1
for the value of the energy F = 3.
Geometrically, the trajectory (3.33) describes a closed orbit in phase
space, along the hypersurface of constant energy H.(x,p) = E. This is the
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FiGure 1. For a given energy FE, we have a real periodic
trajectory given by (3.33), which is shown in the figure on the
left for E = 3. The horizontal axis represents the time ¢ and
it runs through a full period, from —8K (k) to 8K (k). There
is also an imaginary periodic trajectory for 8 = Im(q), given
by (3.40), which is shown in the figure on the right, also for
E = 3. Here, the imaginary time 7 runs from —4K (k') to
4K (K"

Fermi surface of the ideal Fermi gas introduced in [13]. After complexifying
the exponentiated variable e®/2, this closed orbit becomes a torus. The imagi-
nary trajectory (3.40) is a closed orbit around the A-cycle of this torus, while
(3.33) is now regarded as a closed orbit around the B-cycle. We depict both
orbits in Fig. 2.
In the original Hamiltonian, 6 has a periodicity of 47, therefore the rele-
vant action is
4K (k) )
Sa(E) = 2i / p(F)(r)dr = —AmilLa(2), (3.41)
—4K' (k)
where we have denoted
M4 (z) = log z + I4(2, 2). (3.42)

The contribution of such a complex trajectory to the quantization condition

is of the form
i 2
exp (;SA) = exp (kHA(Z)> . (3.43)

Including the quantum corrections simply promotes the classical period to its
quantum counterpart, as already noticed in [31,32]. As in [34,35], we will call
the exponentiated quantum period associated to a cycle a Voros multiplier.
The quantum A-period, specialized to the “slice” (2.25), is

ik
I, (q1/2z, q %z h) =logz + 1% +3 @), I=1,2, (3.44)
>1
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A

FIGURE 2. The trajectory (3.33) describes a closed orbit in
the phase space (x, p), represented schematically in the figure
on the left. After complexifying the exponentiated variable
e”/2_ this closed orbit becomes a torus, as shown in the figure
on the right. The imaginary trajectory (3.40) is a closed orbit
around the A-cycle of the torus

Y

where the =+ sign corresponds to I = 1, 2, respectively. We conclude from (3.43)
that the appropriate Voros multiplier for the A-period in this theory is

2
exp [k:HAI (ql/Qz,qfl/Qz; h)} = o 4Per/k (3.45)
where
1 o0
Eg=FE 3 > ag(h)e . (3.46)
=1

This result was also obtained in [13].? In general, the non-perturbative correc-
tion to the quantum volume is a formal power series in the Voros multiplier
for the quantum A-period. In our case, it takes the form,
o0
voln, (Esh) = S (k) (—1)me=4mEert/k (3.47)
m=1

This is clearly non-perturbative in # (or equivalently, in k), and it is invisible
in the standard perturbative correction to the WKB condition.

The calculation of s,,(k) from first principles is difficult. In the case
of the Schrodinger equation studied in [31-35], the instanton corrections are
determined by the vanishing of the so-called Jost function, and their calcu-
lation requires a detailed analysis of the spectral problem and of the WKB
wave function. We will now present a conjecture for the form of the instanton
corrections for the spectral problem (2.13). To write down our formula, let

3 In [13], what is here called the A-period was called the B-period, and viceversa. The
notation we are using agrees with the standard conventions for periods in local Calabi—Yau
manifolds.
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us consider the worldsheet instanton corrections to the unrefined topological
string free energy on local P* x P!, in the Gopakumar—Vafa form [27]:

F(T15T27gs)

1\g—1
_ Z Z Z ( 111)}9 ngl’dz (q;“”/2 - q;w/Q)

920 w>1d;,d2

292 e w(TitdaTs) (3 4g)

Here,
qs = e, (3.49)

and g is the topological string coupling constant. In (3.48), T, T5 are the com-
plexified Kéhler classes, corresponding to the two compact P's in the geometry,

and nZhd? are the Gopakumar—Vafa invariants of local P! x P! for genus g and

degrees di,ds. Along the “slice”
ThW=T,=T (3.50)
the natural invariant is the diagonal one,
> ongnt, (3.51)
di+da=d

We are now ready to state our conjecture about the form of the instanton
corrections. We claim that the coefficients s,, (k) in (3.47) are given by

4mm

sm(k) = —4mk sin <k> dpn (K), (3.52)

where

dm Z S dnd (2 sin 2”;") o (3.53)

g>0 d|m

The coefficients d,, (k) have a simple interpretation: they are the coefficients
of e=™7 in the topological string free energy of local P! x P!, along the slice
(3.50), and for

4i
g = —. 3.54
g L ( )

We then conjecture that the non-perturbative contribution to the quantum
volume of phase space is

volup (E; h) = —47rstm< ) (=1)™d,, (k)e~4mEeit/k (3 55)

and the total quantum volume is
vol(E; k) = vol, (E; k) + volup (E; h). (3.56)

Notice that the non-perturbative volume (3.55) is also divergent for rational
values of k. We will now show that the total volume (3.56) is well defined, i.e.,
the divergences in vol,(E; ) cancel against the divergences in vol,,(E; h).



1052 J. Kéllén and M. Marino Ann. Henri Poincaré

Before showing this, let us give some indications on the origin of this con-
jecture. As we will see in the next section, the spectral problem (2.13) appears
in the Fermi gas approach to ABJM theory. It turns out that the grand poten-
tial of ABJM theory is closely related to the volume of phase space. The
perturbative part (3.23) leads to the non-perturbative membrane corrections
to the grand potential, while the non-perturbative part (3.55) leads to the
worldsheet instanton corrections to the grand potential. The conjecture (3.55)
is inspired by the known form of these corrections [12,16,36]. The requirement
that divergences should cancel in the total volume (3.56) is a dual manifes-
tation of the HMO cancelation mechanism discovered in [16]. According to
this mechanism, the divergences in the worldsheet instanton part of the grand
potential of ABJM theory should cancel against the divergences in the mem-
brane instanton part, since the total grand potential is well defined and finite
for any k. We have here a similar mechanism, which is based this time on the
fact that the spectral problem is well defined for any value of k. The cance-
lation mechanism in the quantum volume is simpler however than the HMO
mechanism, since it only involves simple poles, while the HMO mechanism
involves double poles.

Let us now verify that vol(E; k) is well defined for any value of k. Since
the non-perturbative contribution is defined in terms of E.g, instead of F, let
us reexpress the perturbative part vol,(E;h) in terms of this variable. This
defines a new set of coefficients Z/(k) as follows,

4dr

vol,(E; h) = 8E%; — =

+ — + 42k Z by (k)e™ 2 Ferr, (3.57)

These coefficients were first introduced in [18], in the context of ABJM theory,
and their geometric meaning was uncovered in [14]: they can be expressed in
terms of the refined BPS invariants N ;l; ;l; of local P! x P! as

LYY Y e
JL.dR
JL’JRK dw dy+dy=d
sm’”“—“’(?jL—i—l)smm(QjR—i—l)
X Th .
Thw
2

5 (3.58)

w? sin
This formula is based on the fact that the combination of B-periods appearing
in (3.23) is a derivative of the refined topological string free energy, which in
turn can be written in terms of refined BPS invariants (see for example [30] for
a summary of these facts, and a list of values of the refined invariants for low
degrees). On the other hand, the coefficient (3.53) can be expressed in terms
of the same invariants by the formula,

Z Z Z dl ds 2]R—|—1 Sln(m(Z] +1)>l
jr,jr m=dn di+do=d e (2Sin27TTn)2 sin 47]:” n’

(3.59)
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see [14] for a derivation. We can now use a simplified version of the argument
appearing in [14] to check that the singularities in (3.56) cancel. First of all,
notice that the singularities appear when k takes the form

2n 2m

k=—=—. 3.60

=7 (3.60)
The singularities are simple poles. The poles appearing in vol,,(E; k) are of
the form

&m
w? (k— )

w

(1+2j7) (14 2jg) Nivdz o= 5 Berr (3.61)

JL.JR

(=™
The corresponding poles appearing in (3.57) are of the form

_ omikw(di—dz)/2 8m ) (_1)”(2jL+2jR_1)(1+2jL)(1+2jR)N¢17d2e_2ZEeff.

w3 (k_ %L JL.JRr
(3.62)
By using (3.60), one notices that
eﬂ'ikw(dlfdz)/Q — (71)777,’ (363)

and it is easy to see that all poles in (3.61) cancel against the poles in (3.62),
for any value of F.g, provided that

(—1)Zet2ir=l) — 9 (3.64)

This can be seen to be the case by a geometric argument explained in [14]. We
conclude that vol(E;h) is well defined and finite for any real value of A, as a
series in e~ 2,

The exact WKB quantization condition reads now

1
vol(E; h) = 27h <n+2> , n=20,1,2,..., (3.65)

where vol(E;h) is a sum of the perturbative part (3.23) and the non-
perturbative part (3.55). This condition determines the energy levels E,, as
functions of n and h. As in similar examples of exact WKB quantization con-
ditions, the total vol(E) is a trans-series involving various small parameters,
on top of A itself. On one hand, we have of course /i, but we also have exponen-
tially small quantities in &, and non-analytic functions of i at A = 0, like the
trigonometric functions of 1/k appearing in (3.55). We can solve this quantiza-
tion at small i, as one does for example in the case of the double-well potential
in Quantum Mechanics [8,9]. To give a flavor of the type of expressions one
finds, let us calculate the first non-perturbative correction to the perturbative
series in (3.28). To do this calculation, we need the leading term of Feg in an
expansion around / = 0. We find, after using (3.10),

Eeg(E) = E(E) + 0(h?), (3.66)
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where

3 3
EX(E) = E — 2727 ,F; (1, 155222 16e_2E) : (3.67)

After expanding it around E = 2log 2, we find,

K 1 E —2log?2
EW(E)= =+ = (E—2log?2) (1 —log (80‘5)>
™ Y

+0 ((E —2log 2)2) , (3.68)
where K is the Catalan number. A simple calculation shows that
E,=E}+ EP, (3.69)

where, as h — 0,

1 /2n 41\ 4
Enpg‘_( o ) sin (/:) dy (k)e 21224k (3.70)

and
_ 16K
-—

A (3.71)
It seems that E]P is a trans-series involving the small parameter e~k logh
and trigonometric functions of 1/k.

Before closing this subsection, let us summarize the two most important
consequences of our proposal for the exact quantization condition:

1. In solving the spectral problem (2.13) associated to the quantum curve
of local P! x P!, the information encoded in the quantum periods (or,
equivalently, in the NS limit of the refined topological string), evaluated
with the perturbative WKB method as in [3-5], is not enough. The per-
turbative quantization condition is insufficient and even ill defined for
some values of A, and has to be corrected by an infinite series of instan-
tons. In the terminology of [34,35], we can say that the WKB method of
[3-5] gives the Voros multipliers of the problem, but does not contain the
information about the Jost function solving the spectral problem.

2. The information about the instanton corrections involves the stan-
dard topological string free energy, and in particular the standard
Gopakumar—Vafa invariants. This is a statement dual to the conjecture
in [14], where evidence was given that the non-perturbative corrections to
the standard topological string free energy involves the refined topological
string. The fact that the unrefined topological string and the NS refined
topological string are intimately related in a non-perturbative treatment
is reminiscent of the observations made in [38].

Although our conjecture is well motivated by the relationship to ABJM
theory, it can be tested in detail. After all, our conjecture gives the exact
WKB quantization condition of the spectral problem, and we can (and should)
compare it to the actual values of the energy levels.
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3.3. Testing the Non-Perturbative WKB Quantization Condition

The goal of this subsection is to compute the energy levels using (3.65), but
this time at large quantum number n and fixed k. In this computation, the
non-perturbative part of vol(E; k) plays a crucial role. We will then compare
the energy levels obtained in this way with numerical values obtained directly
from the integral Eq. (2.3), and find an impressive agreement.

Since the numerical spectrum is easier to compute with high accuracy
when k = 1,2, we will study (3.65) for these values of k (corresponding to
h = 2r and h = 4, respectively). In these cases, we can see from (3.23) and
(3.55) that vol(E;h) is given as an expansion in powers of e=2F. In fact, for
k =1, the coefficients of the odd powers

e 2@m+DE oy — 01,2, ..., (3.72)

vanish. Therefore, for k = 1, we will have an expansion in powers of e~ *F. Let
us write the total quantum volume, for k =1 and k = 2, as

1 E’ h ~ s 40E
vol(Esh) _ C(WE? +7io(h) + > (Ae(WE + Be(h))e™ %, (3.73)
2mh —
where
~ 4 - 21 h
C(h) = wh no(h) = BT (3.74)

The coefficients By (%) will in general have contributions from both the pertur-
bative and the non-perturbative part.

Since the volume is given as a large E expansion, we will calculate the
energy levels in an asymptotic expansion for large quantum numbers. Let us
assume an ansatz for the solution of the exact WKB quantization condition of
the form

(oo}

(0)
E,=E +Y EVe % (3.75)
(=1
Plugging it into (3.65) we find,
" Oy
1
EM = By (k) + A1 (R)E) )
QC(ﬁ)E(O) ( ) ) )
1 4
B = B HED ( = Ba(h) = Ay (WEY + - Ay (W EPEP — C(h)(ED)?
— A (R)EWM + 4B1(h)E(1)>, (3.76)

as well as
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1 8
G (N _ ©0) _ M _ SO g
E®) = é(h)E“”( Bs(h) — A3(R)EY — Ay (R) <En T BV E; )
4 8
+ sz(h) —2C(R)EWE® + B (h) (kEff) — (E;U)?)

4 8 4
A (k<E53>>2 - GEO(EY - B + JEOED) ) .77

To lowest order, plugging in the values we find

Vi 11 E\Y?
O — YV - . .
(¢ 7 <n+2+3k 24> (3.78)

This expression is valid for any k& > 0, provided n is large enough. The leading
growth of the eigenvalues derived from the lowest order approximation,

E? - B}~ —n, n>> 1, (3.79)

has been verified numerically in [15] for £ = 1, by computing the spectrum for
n=0,...,6.

To obtain subleading corrections, we have to calculate the coefficients
Ay(h) and By(h), which are determined by the coefficients @(h), be(h) in (3.23)
and s, (k) in (3.55). For the first few values of £, m, they can be read off from
(3.20) and (3.21), and from the Gopakumar—Vafa invariants of local P* x P!,
as listed in for example [16]. For the first five orders, we find

W _ %EQ %+—(8E+1) 4B _ % (52E— i) o8F
+ % (14372E—122) e 12F _ - <5402E—1?f;9) e 108
% (3235648E B 31;;22) e~ | 0 (Be=2F)
W — %EQ — %+—(8E+2) 2 % (52E+ ;) e 1F
+ % (M;QE—gg‘L) e 68 73 (5402E—1?;9f> e 8E
% (3235648E - 63‘;?“) e 1P+ 0 (Bem1?F), (3.80)

and the poles cancel, as expected.

Explicit calculations of the coefficients (3.21) and (3.53) in [14] indicate
that (3.73) is a convergent series when |¢| = 1 and for sufficiently large E.
Notice that, for small A, i.e., ¢ — 1, the coefficients in (3.21) are just the
coefficients of the classical B-period, which are known to lead to a series with
a finite radius of convergence. It seems that these convergence properties are
preserved as long as ¢ stays in the unit circle of the complex plane. It fol-
lows that the series (3.75) should also be convergent, for n large enough. Our
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TABLE 1. The lowest and next-to-lowest energy eigenvalues
for £k = 1 were calculated analytically, including higher and
higher orders of exponentially small corrections in (3.75)

Order Energy levels for k =1

Eo Ey
0 1.97654203314 2.973469456
1 1.97575850097 2.973455218
2 1.97575795136 2.973455217
3 1.97575795105 2.973455217

Numerical value

1.97575795105

2.973455217

In the last line, numerical values are given. At each order of the approximation, we

underline the digits which agree with the numerical result

TABLE 2. The lowest and next-to-lowest energy eigenvalues
for k = 2 were calculated analytically, including higher and
higher orders of exponentially small corrections in (3.75)

Order

Energy levels for k = 2

Eo

Ly

0
1
2
3

Numerical value

2.399431022965
2.363040773485
2.362388178770
2.362377640277
2.362377493014

3.953084066277
3.951517001949
3.951515902713
3.951515902099
3.951515902099

In the last line, numerical values are given. At each order of the approximation, we
underline the digits which agree with the numerical result

numerical calculations indicate that, in fact, this series converges very rapidly
already for n = 0,1. The results for E,, for n = 0,1, as computed with the
WKB quantization condition, and up to third order for £ = 1 and k = 2 are
listed in Tables 1 and 2, respectively.

We can now compare these results with numerical values obtained start-
ing from the integral Eq. (2.3). To get numerical values with high accuracy we
will use that, as shown in [15], this equation can be rewritten in the form of an
eigenvalue equation for an infinite-dimensional matrix M. For the derivation
we refer to [15], here we only quote the results that we need to numerically test
the energy eigenvalues we have obtained. The matrix elements M, depend
only on m+n. Such a matrix is called a Hankel matrix. Moreover, in this case,
they are zero if m + n is odd, that is, M has the following form

mo 0 mi 0 mao 0
0 mi 0O mg 0 ms
my 0 mg 0 mg O

0 mo 0 ms 0 my (381)
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Such a matrix can be decomposed into two blocks of Hankel matrices, M, and
M _:

mo mi mo . mi mo ms
myp MMz M3 ma M3 My
Me=110 s ma cMo= L s . (3.82)

The eigenspaces of M decompose into a direct product of the eigenspaces of
M. Let the eigenvalues of M be denoted by A, ordered such that

A0>)\1>)\2>"’, (383)

and let the eigenvalues of Myt be denoted by Ay ,,, ordered in the same way.
We then have

)‘+,TL = /\Qna )‘—,n = /\2n+1- (384)
The relation between the eigenvalues of M and the energy eigenvalues is
E, = —log\,. (3.85)

Different values of k give different M,,,. For k = 1 we have (for m + n even,
otherwise we get zero)

Y (3.86)
nm. on+m+3 '
where (), is the Catalan number
(2n)!

Cp=——"". 3.87
(n+1)n! (3.87)

For k = 2, we have (again for m + n even, otherwise we get zero)?

— 1 2 n+m+3 n+m-+1

e — ) [ ————— ] (3.88
e Ap n+m+1+w< 4 ) ¢< 4 >] (3:88)

where ¢ (z) is the digamma function.

We have calculated the lowest and next-to-lowest energy eigenvalues
obtained from these two matrices numerically. In principle, we have to diago-
nalize an infinite-dimensional matrix, but in practice we have to truncate the
Hankel matrices to an L x L matrix. The eigenvalues of this truncated matrix
E, (L) give numerical approximations to the exact E,,, and they converge to it
as L — oo. To incorporate finite-size effects, let us assume that the eigenvalues
depend on L as

En(L)=E,+)_ % (3.89)

We can accelerate the convergence of the sequence E,, 1 to E, by using for
example Richardson extrapolation [39]. The results obtained with this method
for Kk =1 and k = 2 are given in Tables 1 and 2, respectively, with the dis-
played numerical accuracy. In all cases, the series of instanton corrections add

4 Note that there is a factor of 2 missing in equation 2.41 in the first version of [15].
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up to values closer and closer to the numerical value. For k = 1, and for the
first excited state with & = 2, the exponential corrections of fourth order and
higher are not visible in the numerical approximation to the eigenvalue, due to
the limited accuracy of our calculation. In the case of the ground state energy
Ej for k = 2, the corrections are moderately large: the approximation obtained
by including up to the third exponentially small correction is only correct to
order 10~7. However, we have checked that our quantization condition cor-
rectly reproduces the numerical eigenvalue Ey, which we have obtained with
an accuracy of 18 significant digits, by including further exponentially small
corrections.

It seems clear from this numerical analysis that our ansatz (3.55) for the
non-perturbative corrections to the quantum volume is not only divergence-
free: it is also in excellent agreement with the true spectrum of eigenvalues.

4. The Grand Potential of ABJM Theory

As we explained in the introduction, the second motivation for looking at the
spectral problem (2.3) is the study of non-perturbative effects in the partition
function of ABJM theory [10]. This partition function Z(N,k) depends on
two parameters: the rank of the gauge group N and the Chern—Simons level
k. Building on [11,40], it was shown in [13] that Z(N, k) can be written as

2.0 = 5 X 0 [ e ] oo, (4.1)

ocESN

where p(z1, z2) is the kernel defined in (2.1). This is nothing but the partition
function of an ideal Fermi gas with one-particle energies E,,, n > 0, determined
by the spectral problem (2.3). The grand potential of the Fermi gas is given
by

J(u, k) = Z log (1 + e“_E") , (4.2)
n>0

where the energy levels E,, are determined by the WKB quantization condition
(3.65), which defines in fact an implicit function E(n) for arbitrary values of n.
To perform the sum over discrete energy levels, we will use the Euler—-Maclaurin
formula, which reads

o 1
S ) = [ fman-+ 5 (£0)+ £(o0)

n>0

2> oo (e - ). 4

Notice that, in general, this formula gives an asymptotic expansion for the
sum. However, as noticed in [41], this asymptotic expansion is Borel summable
under mild assumptions for the function f(n), and this can be used to write an
exact formula. In this paper, we will not explore this possibility. In our case,
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the function f(n) is given by
f(n) =log (1 + e“_E(”)>. (4.4)

Since F(n) — oo as n — oo, we have f(oo) = 0, f*"=1(c0) = 0 for all 7 > 1.
The first terms of (4.3) give,

> dn(E) B 1 1 > vol(E)
log (14+e*"*)dE+ = f(0) = — ———dFE. (4.5
/EO dE Og( +e ) +2f( ) 27Th o 1+eE—M ( )
In deriving this equation, we first changed variables from n to E, used
vol(E) 1
E) = - = 4.6
n(B) =" . (16)
we integrated by parts, and we took into account that
VOl(Eo) 1
= - 4-7
27h 2’ (47)
as well as the asymptotic behavior
vol(E) ~ E*,  E — <. (4.8)

We conclude that®

Tk = 5y [ IEHE 5 B eri) (49)

= — o —
2rh Jg, eF7r 41 = (2r)!

The first term in this formula is nothing but an integral transform of the

quantum volume of phase space studied in the previous section. To analyze it,
we just have to compute the integrals
. © [ia—2E

RV (Bo,p)= | ————dE, j=0,1, (€N, 4.10

4 ( ON) £ eE—“+1 J ( )

which appear when considering the perturbative quantum volume (3.23), as

well as the integrals
—oFE

< e
Ro(Eo, p) = ———dFE, 4.11
Eom= [ Fs (@.11)
where o ¢ N. These appear when we consider the non-perturbative quantum
volume (3.55) for k arbitrary.

The calculation of these integrals is not elementary, and we will use a
variant of the Mellin transform used in [8,9]. It is defined as

1
§(s):/0 g(u)u=* " du. (4.12)

This will make it possible to calculate analytically the integral over the density
of states.

5 In the first version of this paper, we did not include the corrections involving the derivatives
of f(n) at n = 0, and some of the resulting formulae were incorrect, as pointed out to us
by Yasuyuki Hatsuda. We would like to thank him for his precious observations, which
prompted us to find the correct formula for the grand potential.
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We will first consider the contribution to the integral due to the pertur-
bative quantum volume. To have a more compact notation for the answer, it
is useful to define the functions

u(sih) = Gg(h)e” = E0 (14 (20 — ) Ep), (413
bi(s;h) = be(h)e™ =%, '

as well as the elementary integrals

e 9\ (1
Zj(n)= | Ele™dE=——] (—e " >0, (4.14
- [ pne- () (o). sz
Using the results collected in Appendix A, one finds
1 *vol,(E)dE 243 1 k
— = — A(h
2rh /ED B s \ak Tax ) AN

+y (‘ag(ﬁ) u?+ bu(h) wr a(ﬁ)> e 3" &ell) et (4.15)

w2k 212k 2m2k
>1

In this expression, the p-independent function /Al(h) is given by

~ 1 |4 212 B2 (0 1) e(0; 1)
An) = — Spp o (Mg Y _ ’
(1) = =50 |35 ( 3 48) 0t a2 Ty

0>1 >1

(4.16)

and the coefficients ¢, and C/l\g are given by

~

. 22 . ~ G (20,1 by (265 1
C(h) = —=5-a(h) + 2G,(h)EG — be(h)Eo — m(—f)“’) +> M
m m#L

2r?  h?
ATy (~20) - (g - 48) Ty(~20),

m (20 + 15 1) by (20 + 15 1)
42 om— @D " 2 am @ity D)

T 2
(23 ZS>IO( (20+1)). (4.17)

Although these expressions look complicated, the derivatives of these quanti-
ties w.r.t. Ey have a simple expression in terms of the perturbative quantum
volume. This is because

(L [T ENE L) ws)
0y \2rh Jp, eF~r4+1 T 2nhePo—n 417 )
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and we deduce

0A(h 1

8E(‘0) = 2 hVOI (E0)7

oce(h e2tFo

3ZE(0) = orh volp(Fo), (4.19)
8@ A e(2+1) Eo

aE(‘o) =~ om Yol(Eo),

where Ej is regarded as an independent variable (in particular, independent of
h). We can use these expressions to obtain explicit formulae for the i expansion
of A(R), @(h), dg(h) in terms of integrals of vol,(E). This makes it possible
to evaluate analytically the infinite sums appearing in (4.16) and (4.17), order
by order in A.
Let us now consider the contribution to the grand potential coming from
the non-perturbative part of the quantum volume. We expand the exponent
of (3.47) and write

S S s e

m=1 ¢

=0
where the coefficients s;,,,(k) can be obtained from s, (k) and @,(k), with
(A.13),

n <m, r < {. By using now with
4
o= Ter% m=1,2,..., £=0,1,..., (4.21)
we find
/ S i csce 47rm Zse mef(m”é)
27h eE h + 1 2h = m(
L Sém ) — (42 420) B,
X (—1)"e*”<M*E0>. (4.22)

If our conjecture (3.52) is true, we can write the first line of (4.22) as
Z dm ymeAmuest/k (4.23)
where fieg is defined by the same equahty as (3.46), i.e
ot = L+ — Z ag(k)e 2. (4.24)

To obtain the grand potential, we have to add to the integral (4.15) the infinite
series of corrections in (4.9). Since
E'(n)

f’(n) = —m7 (4.25)
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it is easy to see that, when expanded around pu — oo, these corrections can
only lead to a constant term, plus a series in e #. In addition, if we evaluate
these corrections perturbatively in A, we find that f(7=1(0) is of order h?" 1.

We can now compare this calculation to the existing results on the per-
turbative grand potential of ABJM theory [13-18]

B 2u3 1 k
Tok) = 2+ (g + 5 ) o+ AW

+ Z (ae(k)p? + be(k)p + co(k)) e 2

>1

+ > di(R)(—1)e tmren/k, (4.26)
m=1

As we have seen, the correction terms in (4.9) only affect the constant term
and the series in e*. In particular, the terms in p2e =2 and pe =2 in J(u, k)
are completely captured by the integral (4.15). We conclude that:

be(h)
om2k’

ag(h)
w2k’

ag(k) = — be(k) =

(4.27)

This is the main conjecture in [14], which was tested there by direct compu-
tation. Here, we have derived this conjecture from the WKB solution of the
spectral problem. Furthermore, (4.23) is exactly the non-perturbative contri-
bution (in k) to the grand potential. It contains the contribution of worldsheet
instantons, which is determined by the relation to standard topological string
theory [12,13,16,36], as well as the contribution of bound states conjectured
in [18]. In fact, our conjecture (3.52) was tailored to reproduce the worldsheet
instanton contribution. Although we can not derive (4.23) from first principles
(since we have not proved (3.52)), the appearance of the “effective” chemical
potential ueg is a simple consequence of the fact that instanton corrections in
the WKB method involve the exponentiated quantum A-period (3.45), as it
was already pointed out in [13].

The conclusion of this analysis is that the conjecture of [14] relating the
a, b coefficients of the grand potential to the refined topological string can
be derived from the perturbative WKB analysis of the spectral problem, and
the conjecture on the contribution of bound states in [18] can be also par-
tially justified. Conversely, the known results about the worldsheet instanton
contribution to the grand potential lead to the conjecture (3.55) for the non-
perturbative correction to the WKB quantization condition.

However, our analysis of (4.9) leads to further results for the grand poten-
tial, since we have not yet considered the constant term and the series in e™#.
Let us first look at the constant term. First of all, it is easy to see that the
constant part (in p) of the series of corrections in (4.9), as u — oo, is given by

> (fi;! E=1(0), (4.28)

r>1
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and involve the derivatives of the function E(n) at n = 0. We conclude that

I v "s0m ) (4m420)E B2r (2r—1)
Alk) = HZZ 4m+2ék O+Z am” (0).
m=1 (=0

(4.29)

The second term in the r.h.s. comes from the contribution of n = 0 appearing
n (4.22), and it is non-perturbative in . We can still analyze this equality by
looking at the perturbative expansion around £ = 0. The Lh.s. has a power
series expansion of the form [13,42]

2¢(3) k
2L 19 + - (4.30)

A(k) =

To test the equality of these two expressions, we can expand the first and
third term in the r.h.s. of (4.29) in powers of k and compare the resulting
series order by order. Notice however that each order in (4.16) is given by an
infinite sum. At leading order, the third term in (4.29) does not contribute,
and in the expression (4.16) we can use the values of the coefficients (3.10) as
well as the leading order term for n = 0 in (3.28). If we plug in these values in
(4.16), we reproduce (numerically) the first term in (4.30), testing in this way
the proposed equality at leading order. Alternatively, writing

=> A (4.31)

n>0
we can use the first equation in (4.19) and (3.3) to obtain the expression

2((23) B efo 24 <e2EO
T

A\ =
0 gm3 44\ 16

1111
2’2’12’21>, (4.32)
0,0,—3,—3

where the constant of integration is fixed by matching the expansion (4.16).
With this expression we can perform an analytic check.b

Similarly, we can now look at the coefficients in the expansion in powers
of e in both sides of (4.9). The equality in (4.9) implies that the coefficients
¢y(h) are related to the coefficients ¢;(k) appearing in (4.26) by the equation

co(k) = ‘ - i i J"srmlk) e~ (4 +2r) Bo
7r2 Ar? = dm + 2k (r — 0)
_N B [y >1 4.
> e lf <0>} RS (4.33)

r>1

6 This analytic check has also been independently performed by Yasuyuki Hatsuda in an
unpublished note.
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where the bracket []_,, means the term in e =2 in the expansion of f7=1(0)
at large u. Finally, we obtain the condition,

dy(h) N e(26+1) By 20 f: (=1)"5p.m (k) o (42 420) o
272k Ar? L dm -k (2r — 20— 1)
Bar (2r—1)
— > 0. :
+3° o /&) =0 =0 (4.34)

As before, these equations can be tested in perturbation theory around k = 0.
In this case, the terms coming from the last sum in (4.22) do not contribute.
In fact, the function ¢(k) is known to be an analytic function of k at the
origin, therefore it should be given by the perturbative series around k = 0
of the r.h.s., while the non-perturbative terms in & in the r.h.s. should cancel.
At leading order in k, the corrections involving f (27"_1)(0) do not contribute
either, and the resulting equalities can be checked for the very first values of
¢, by performing numerically the sums or by using the Eq. (4.19).

It is instructive to perform a test of the various equalities we have written
down, again in perturbation theory around k = 0, but at next-to-leading order
in k. This can be done in a single strike by looking at (4.9) in perturbation
theory. After taking into account the various expansions in A, and after writing
down”

=3 Tu(wh™ (4.35)
n>0
it is easy to see that a next-to-leading order test amounts to checking that
1 /°° voly (E)dE 1

Ji(u) = - .
1) 21 Jpo B+ 1 96(1+4e )

(4.36)

The second term in the r.h.s. has two contributions: one coming from the
expansion of E} at order h?, where we have taken into account (3.30), and
another from the term r = 1 in the series of corrections in (4.9). The integral
appearing in the r.h.s. can be evaluated explicitly, as a power series in e*, by
using the explicit result (3.25). The result is,

1 i VOll —
27 /E<0> m = —n; nt+sn) (—1)"e™, (4.37)
where
g-n—4 2 _ 1\ (2)2
" %2_2"_5’ by = -t i3 )2 &y (4.38)
3T ("3°)

It is easy to see that

1
- I S 1.
ZT” T 06(1 +den)’ (4:39)

7 Jp(u, k) denotes the perturbative, in k, part of J(u, k).
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and also that

Sp = 2 (4.40)

where

A
Jip) == T (e, (4.41)

n
n>1

and the explicit expression for Z\" was derived in [13] from the Wigner—
Kirkwood expansion and written down in eq. (5.20) of that paper. This proves
(4.36).

Although we have tested these equalities perturbatively, it would be also
very interesting to test them non-perturbatively, for finite values of k, even
numerically. To do this, one might need to perform a Borel resummation of the
asymptotic series appearing in the Euler-Maclaurin expansion, following [41].

It should be stressed that the relationship between the quantum volume
and the grand potential that we have analyzed in this section is not without
subtleties. To understand this relationship better, we should have a clearer
analytic understanding of the terms in the second line of (4.22). It is possible
that such an improved understanding leads to corrections to our proposal
(3.55), although such corrections do not seem to be present in the cases k = 1
and k = 2 that we have analyzed in detail.

We conclude that our calculation of the quantum volume for the spectral
problem (2.13) proves, to a large extent, the conjectures made in [14] relating
the membrane instanton part of the grand potential to the refined topological
string in the NS limit. This is the content of our result (4.27). The incorporation
of “bound states” by promoting i to pes, as proposed in [18], follows also from
our WKB analysis. For a complete derivation of the known results, one should
also prove the equalities (4.29), (4.33) and (4.34).

5. Conclusions and Open Problems

In this paper, we have analyzed in detail a spectral problem which appears in
ABJM theory and in the theory of quantum spectral curves. This problem is a
particular case of the quantization of the mirror curve of local P! x P*, for some
particular values of the complex parameters z1, zo. This choice of parameters
is very convenient since, after imposing appropriate analyticity conditions, it
leads to a reformulation of the problem in terms of an integral Eq. (2.3) for
which we have a lot of information —numerical and analytical—thanks to its
role in ABJM theory.

Our main conclusion is that the WKB analysis of [3-5] (which reproduces
the known results for the refined topological string in the NS limit) is insuffi-
cient for actually calculating the spectrum: there are instanton effects which
should be added, just as in other quantum-mechanical situations [6-9]. Surpris-
ingly, the relevant instanton series is essentially the free energy of the standard
topological string. This shows that the NS limit of the refined string (i.e., the
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choice €2 = 0 in the Omega background) and the conventional topological
string (i.e., the choice €1 = —e3) are intimately related in a non-perturbative
treatment. This was already shown in the “dual” calculation of [14], by using
the non-perturbative definition provided by the lens space matrix model.

Mathematically, the conjectural WKB quantization condition for the
spectral problem (2.3) or (2.13) is very surprising. In particular, it contains
information about the Gopakumar-Vafa invariants of local P! x P!. It would
be interesting to derive this quantization condition analytically, perhaps along
the lines of [26]. The spectral problem for integral equations like (2.3) is also
related to a TBA equation [19,20], and it would be also interesting to under-
stand the non-perturbative corrections from the point of view of the TBA.

Our exact quantization condition is also very interesting from the point of
view of the WKB method. Usually, the perturbative WKB quantization leads
to an asymptotic series in the energy which has to be resummed with some
appropriate prescription. Instanton corrections are typically needed when the
series is not Borel summable, and they cancel the non-perturbative ambiguities
appearing in the resummation process, as in the double-well potential studied
in [8,9]. In the case studied here, the WKB quantization condition leads to an
infinite series which seems to be convergent in the energy plane. However, its
coefficients develop simple poles at values of & of the form 27n, where n is a
rational number. Instanton corrections are needed to cancel these non-physical
poles, as in the closely related HMO mechanism of [18]. Therefore, the analytic
mechanism for combining non-perturbative and perturbative corrections in our
example is very different from standard quantum-mechanical situations: for
generic, real values of h, we have a WKB convergent series which requires
however non-perturbative corrections.

Of course, the main question for future research is the following: is this
story an accident of this example, or is it a general feature of local CY man-
ifolds? One possible strategy to answer this question would be to look at the
quantized curves of local CYs and take the spectral problem seriously. For
example, the quantization of the mirror curve for local P? leads to the opera-
tor [5]:

—14et +e 2o 070 (5.1)

After a choice of polarization, we can require this operator to annihilate the
wave function and obtain a difference equation. This equation can be analyzed
as in [5], where it was shown that the perturbative WKB periods give the
standard refined topological string on local P2, in the NS limit. However, this
does not lead by itself to a quantized spectrum, since we need additional
analyticity conditions on the wave function. One could impose a natural set
of conditions similar to the ones we imposed on (2.13) (see [23] for a related
discussion). As we mentioned before, the quantum B-period is singular for
infinitely many values of fi. If the difference equation defined by (5.1) with
the appropriate analyticity conditions leads to a well-defined spectral problem
for these values of 7, then non-perturbative instanton corrections are needed.
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It might be the case that these corrections involve the standard topological
string, as in the example studied in this paper.

Our result suggests in fact a new point of view on the non-perturbative
definition of topological string theory: start with a well-defined spectral prob-
lem arising in the quantization of the spectral curve, and find its exact WKB
quantization condition. The perturbative part will be given by the refined
topological string in the NS limit, and the non-perturbative corrections might
lead to the Gopakumar—Vafa expansion of the usual topological string, just as
in our example.

This non-perturbative definition depends ultimately on an appropriate
definition of the spectral problem. There is however a family of CY geometries
in which this problem should be well defined, thanks to the result of [2]: these
are the Ay_; local geometries, which generalize local P! x P!, In this case, the
spectral problem is the Baxter equation obtained by quantizing the spectral
curve of the relativistic Toda lattice. However, this equation is an auxiliary tool
to solve the original quantum integrable system, and the analyticity properties
of the solution to the Baxter equation should follow from the original problem
of determining the spectrum of the conserved Hamiltonians for the quantum,
relativistic Toda lattice (this is well understood in the non-relativistic limit,
see for example [22,43]). Interestingly, the Ay_; geometries also have a dual
large N Chern—Simons description, as well as a matrix model description [44].
It would be very interesting to study non-perturbatively the quantum spectral
curves of these geometries and understand their relation to the matrix models.
In the case studied in this paper, the matrix model partition function is the
partition function of an ideal gas of N fermions with the energy eigenvalues
determined by the spectral problem.

Another possible extension of this paper is the analysis of the spectral
problem appearing in the Fermi gas formulation of N' = 3 Chern—Simons—
matter models. In [13], generalized kernels were defined for many of these
theories; it would be interesting to study their spectrum with the techniques
developed here. This would lead to new results for non-perturbative effects in
the type ITA /M-theory duals to these theories.

We hope to report on these problems in the near future.

Note added: Since this paper was first posted, there have been various devel-
opments closely related to the problems raised here. It was noted in [45], by
performing detailed numerical calculations of the spectrum for various values
of k, that the proposal (3.55) for non-perturbative corrections is only valid in
the so-called maximally supersymmetric cases k = 1,2. A corrected quantiza-
tion condition for the operator (2.1), which so far agrees with all existing data,
has been proposed in [46,47].

Appendix A. Mellin Transform

We will use the Mellin transform as defined in (4.12). The inverse Mellin
transform can be computed by inspection after using the following elementary
integral:
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! n—s—1 m _ F(m+ 1)
/0 u (logw)™ du = =yt (A1)

Regular terms in s do not contribute to p expansion of the inverse Mellin
transform. Therefore, we first compute the Mellin transform, consider the polar
part of the Laurent series, and perform the inverse Mellin transform by using
(A.1).

We will do a Mellin transform of quantities in the grand canonical ensem-
ble with respect to the variable

u=-e " (A.2)

The Mellin transform of the Fermi occupation number is

1, —s—1 k,—kE
u (=1)%e
———du=e¢Fr e A3
[ i =+ X SR (43)
where

I(s) = -/0 1 i xdx = —mcsc(ms). (A4)

Notice that the function in the r.h.s. of (A.3) does not have poles at negative
integer values of s. The function I(s) has simple poles at the positive integers.
The Laurent series around even non-negative integers is,

I(s):—s_%—g(s—%)—lﬂ-' (A.5)
while for odd positive integers we find,
1 72
Is)=———F—+—(s—20+1)+---. (A.6)

s—(20+1) 6

Using these results, it is easy to compute the Mellin transform of J,(u, k):

R 2 2
Ip(s, k) = 271_1%{41'2(5) — <23 — 47118) Zo(—s)

4 GTi (20— 5) + > be(h)To(26 - s)}[(s) o (AD)

1 1
where Z;(n) are defined in (4.14), and the dots in (A.7) denote terms which are
regular in s or come from the second term in (A.3). To implement the inverse
Mellin transform, we notice that this function has a pole of order fourth at
s = 0, with Laurent expansion

41 1 k\1 AR
ﬂmﬂ(%+m>§‘s o (4.8)

where g(h) is given in (4.16). At even positive integers, we have triple poles
with the Laurent expansion

2 Gy(h) 1L b(h) 1 Gh

m2k (s —20)3  2m2k (s —20)2  272ks— 20

(A.9)
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where ¢; is given in the first line of (4.17). At odd positive integers, we have
simple poles with the structure

1 dy(h)

o2k s — (20+ 1)’ (4.10)

where dy is given in the second line of (4.17). Putting all the results together,
we derive the result in (A.7).

Equivalently, one can use the Mellin transform to calculate the integrals
(4.10). Their values are easily found to be,

RO (B ) = 3 e e (o
4 05 2 Y ) = ’
n;é2é
1 n 1 E, o
RO (B = 3 (-1 ((2€—n)2 * 2£_n>e e
n2i
7 W= B3\ g (L+20E) _
+<6+20>e ML_FWG 20E, (A1)

These expressions are valid for real p > Ej. Finally, we compute the integral
(4.11). The Mellin transform is

Ry (Eq,s) =To(o — $)I(s)+--- . (A.12)
If 0 is not an integer, we have two types of simple poles in this expression:
poles at s = o coming from Zy(o — s), and poles coming from I(s) at integer
values s = n (like before, there are no poles at negative integers). A simple
calculation shows that the inverse Mellin transform is given by

1 n
Ry, (Ey,p) = —mwese(mo)e” 7H + Z %e*(”*"woe*”“, (A.13)
o _

n>0

which again is valid for real p > Ej. Notice that the first term is what we
would obtain with the Sommerfeld expansion of the Fermi factor used in for
example [48], and the second term is a non-perturbative correction. This result
can be also written down in terms of the Hurwitz Lerch transcendent ®(a, b, ¢),

1
R, (Eg, p) = —mcsc(mo)e” 7 4 —e~7Fo 4 eFoll=a)—ng (efomr 1,1—0).
o

(A.14)

Appendix B. Higher Order Quantum Volume

In this appendix, we will sketch how to derive the result (3.25). It is obtained
by solving Eq. (2.13) with the ansatz (3.13) and then performing the period
integral (3.16). When solving (2.13), we will follow the approach given in [49,
50].



Vol. 17 (2016)  Instanton Effects and Quantum Spectral Curves 1071

Let us write the difference Eq. (2.13) as
e#0- 4 omH0 ] () = 20(2)(a) (B.1)

where
E

r(r) = ———. B.2
(z) 4 cosh (%) (B-2)

Plugging in the ansatz (3.13) in the above equation and expanding around
h = 0 keeping S(x, h) fixed we get the following equation:

1., 72 SO (z, h) ih S@)(z, h)
COSh <2S( )($7h)—2—3T+ exp 7?T+ :'I"(l')7
(B.3)

where
S (2, h) = 9™ S(x, h). (B.4)

We notice that a derivative of S(z, %) of order m always comes with a factor
hm™=t m > 0. If we plug in the expansion (3.14), we can therefore first solve
for 0,50 and then find 9,5, (x), n > 0, in terms of derivatives of 0,5, (x) with
m < n. For the first three orders, we find

0250(z) = 2cosh™ [r(x)] = p(x),

ir(x (2) T
OuSh(z) = 4()(5)(_)1 B3
_ r(z) @, )2 @) S8 (@)
050 = (r(z)? — 17°° [(SO (2)) 16 (r(2)” = 1) 5 ) | + 2075

The perturbative part of the quantum volume is given by (3.16), and it has
an expansion for small # given in (3.24). To find vol,(E) we use (B.5) and
calculate the integral. To lowest order, we find the result (3.3). The order
h contribution vanishes as it should and at order A% we obtain the result
(3.25).
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