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Abstract

We focus on functional renormalization for ensembles of several (say n > 1) ran-
dom matrices, whose potentials include multi-traces, to wit, the probability measure
contains factors of the form exp[—Tr(Vy) x --- x Tr(Vj)] for certain noncommu-
tative polynomials Vi,..., Vy € Cy, in the n matrices. This article shows how
the “algebra of functional renormalization”—that is, the structure that makes the
renormalization flow equation computable—is derived from ribbon graphs, only by
requiring the one-loop structure that such equation (due to Wetterich) is expected
to have. Whenever it is possible to compute the renormalization flow in terms of
U(N)-invariants, the structure gained is the matrix algebra M,, (A, y, *) with entries
inA, v = (Cpy @Cny) @ (Ciyy WCyyy), being Cyyy the free algebra generated by the
n Hermitian matrices of size N (the flowing random variables) with multiplication of
homogeneous elements in A, y given, for each P, Q, U, W € C,, by

UW)x(PRQ)=PURWQ,
URWx(PRQO)=UXRPWQ,
UQW)x(PRQ)=WPUKDQ,
URW»PXQ)=Tr(WP)UKX Q,

which, together with the condition (AU) X W = U X (AW) for each complex A, fully
define the symbol X.
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1 Introduction and motivation

By the Functional Renormalization Group (FRG), physicists refer to a certain flow
in the renormalization time ¢, usually the logarithm ¢ = log k of the energy scale k,
which in the “nonperturbative” [1] setting is governed by Wetterich equation [2]

“,Ti[p] = Lsmr 9 R »
CRPIT 22 HessThlp) + Ry )

This is satisfied by the “effective action I'y[¢], infrared-regulated by Ry up to the
energy scale k, on some space of fields ¢’ (quotation marks, since mathematical details
follow for the system of our interest). This article addresses functional renormalization
for ensembles of n-tuples of Hermitian matrices; the particular type of ensembles we
analyze have clear physical motivations (Sects. 1.1 and 1.2).

While there is no better way to compute it, the denominator in the right-hand side of
Wetterich equation is a Neumann expansion (geometric series) in “Hess I'x[¢]/Ry”,
essentially, the Hessian of the fields. For matrix ensembles, this Hessian is an object
of four indices, two from each of the two derivatives. The question is which is the
meaning of the product » implied in powers (Hess 'y [¢])*" of the Hessian; we call
the algebra defined by such product the algebra of functional renormalization.'

Of course, this question can be answered directly by looking at the proof of Wet-
terich equation; for the field theory in question, see [3]. For multi-matrix ensembles
with probability measures defined, as is usual, solely in terms of single traces of matrix
polynomials, part of the answer relies on observing that the Hessian is spanned, as
> « Fo ® Gy, by couples of noncommutative polynomials Fy, G4. The (so far, unsur-
prising) answer is that powers of the Hessian are obtained by the product rule

UQWx(PRQ)=PURQWQ.

Notice the “inversion” in one of the first tensor-factors, which starts to reflect the
inner boundary and the outer one of the one-loop, relevant in this note (see Figs. 1 and
2). Interestingly, the incorporation of double traces yields a less trivial answer, for a
“second product” appears (if one wants, a twisted tensor product) that also satisfies
bilinearity (zP) X Q = P X (zQ), z € C, but which differs from the usual tensor
product only in the way one multiplies it with another element, U @ W or T X V.
From interactions of two (or more) traces, then the Hessian of the effective action

1 We should probably write the functional renormalization group algebra, but “group algebra” can be
confused with C[G], for a group G; or functional renormalization algebra, which would suggest, that the
renormalization group (which is none) is upgraded to an algebra.
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A one-loop diagram in a simple case Iy ® cycl. outer word w (w € C(ny)
where “all legs are pointing outwards”

Fig.1 The colored legs correspond to My -block entries Hess,, j, I of the effective action I'. Left: Unrenor-
malized interactions g; appearing in a kth power of the Hessian. Right: The contribution to the 8,,-function,
w formed by reading off clockwise the legs
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General situation (yet, without multi-traces) inner word w; ® outer word wa
Fig.2 How the one-loop structure of the FRG is encoded in M, (A, *). Left: Unrenormalized interactions
g; appearing in a kth power of the Hessian. Right: Unlike Fig. 1, this situation leads to a cylindric topology.
Each word w; and w» distributed at the boundary is oriented in a consistent way with an orientation of the
cylindric surface (determined by the cyclic clockwise order in the interaction vertices)

turns out to be spanned by noncommutative polynomials in a more general position?
> o Fa ® Go + 3, Hy W I,,. The product reads

UQW+YRZx(P®Q) =PUQWQ+YXRPZQ, (1a)
UQWH+YRZDA(TRV)=WITURV +Try(WIHUR V.  (1b)

The aim of this article is to prove, using graphs, that the sole assumption that the
contributions to the rhs of Wetterich equation have all a “one-loop structure” implies
that the rhs of Wetterich equation satisfies Eq. (1). Next, we justify the appearance
of noncommutative (nc) polynomials and of double traces, relating both with other
theories (in Sects. 1.1 and 1.2, respectively). In Sect. 2, before presenting the precise
statement, we give a short, but self-contained account of the ribbon graph theory
needed to prove, in Sect. 3, the main statement (Theorem 2). “Appendix A” explains
the construction of the infrared-regulated effective action.

2 These, moreover, might have traces as factors, but being these scalar functions of the matrices that will
not be derived again, this is irrelevant.
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1.1 The origin of the noncommutative polynomials and potential applications

Ensembles of several matrices with probability laws given by ordinary (commutative)
potentials are extensively studied in high-energy physics. An important family of
models solved by Eynard—Orantin [4], using their topological recursion, is the two-
matrix model, which refers to measures du on szv of the form:

du(A, B) = exp[—Try(AB)]
x exp{ — Try[Vi(A)}(dA) g x exp{ — Try[Va(B)I}(dB) g . (2)

Modulo the first factor, this is still a product of measures, each of which on the space
Hpy of N x N Hermitian matrices. Here, Vi (x) and V;(x) are polynomials in a real
variable x and Try(X) = ZLN=1 X; i is the unnormalized trace. We will keep this
notation in the sequel.

The simplest addressed and (using the character expansion method [5]) solved
model with a genuinely noncommutative law, generalizing Eq. (2), is the ABAB-
model with measure

du(A, B) = exp | — N Try (g A* + g+ B* + gapap ABAB) }dy (A, B)
=: exp(—S™'[A, B])dy (A, B), ?3)

where
N 2, p2
dy (4. B) = exp | = 5 Try (A% + B) | dA)1e (@B @

is the product Gaussian measure on H%\,. The action S that defines the probability mea-
sure du = exp(—S[A, B])(dA) s (dB) g is the bare action. Hermitian ensembles
with wildly non-factorizable measures, as those relevant in this paper, generalizing
(3), are studied in free probability [6].

A more recent application of nc polynomial interactions concerns ensembles of
Dirac operators

Z = exp[—S(D)]dD 5)

Dirac

which aim at the quantization of the spectral action S(D) = Tr f (D) in noncommu-
tative geometry. This problem was posed since [7,Ch. 19] and finite approximations
to smooth geometries that allow to make precise sense of the partition function (5)
recently reawakened interest in the problem [8—11]. In the spectral action [12, 13],
traces of f(D) yield (nontrivially noncommutative) polynomial interactions as well
as double traces, cf. Eq. (6).

Applications of nc polynomial interactions were relevant for a better understanding
of the Temperley-Lieb algebra.? From a Temperley-Lieb vertex 3, i.e., arooted, planar

3 1 thank Bertrand Eynard for pointing out the Temperley—Lieb algebra in the context of nc polynomial
matrix interactions.
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chord diagram one obtains a nc polynomial as in the next example:

n
B:®* > BXiL ... X)) = Y XaXpXIX7XpX. X

a,b,c,d,e=1

Nc polynomial matrix interactions are also auxiliary in the description of more general
planar algebras [14] and O (n)-loop models.

1.2 On multi-trace interactions

We will see later that not including multi-trace interactions in renormalization is unnat-
ural (since generic radiative corrections include more traces than the bare action did).
This short section mentions theories that contain multi-traces even before addressing
renormalization (whenever possible).

e Dirac ensembles always yield double trace interactions (then renormalization cre-
ates even more traces). The (bare) Dirac ensemble measure is of the type

dp(X1, ..., Xp) = exp{ = NTry(P) = Triy (Qa) ® Q) (X1, -, Xo)Lgs

(©)
for P, Q) and Q) also* nc polynomials in the matrices X1, ..., X,, and
d(X1,..., Xu)es is the product Lebesgue measure, now on ;. Even though

P has an extra factor of N with respect to the double trace, observe that the latter
cannot be neglected, since Try (Q(1)) x Try(Q(2)) contains a double sum too.

e Face-worded, stuffed maps. Combinatorial maps (“gluing of polygons” dual to
ribbon graphs) are counted with the aid of matrix partition functions [15]. In the
presence of two random matrices with the probability law (2), the faces of these
maps can be uniformly colored (and interpreted as Ising model) [16,§8]. If the
potentials are noncommutative polynomials, this is no longer possible, and the
partition function generates maps whose faces are labelled by “cyclic words” in
the matrices (thus the maps could be called face-worded, as presented in Fig. 3 for
the alphabet {A, B}). If the interaction vertices have several traces, the generated
maps are said to be stuffed [11, 17] (independent of whether the potentials are
ordinary or noncommutative). The terminology reflects that one now allows maps
to have elementary cells of a topology that need not be that of a disk, i.e., one
has “maps stuffed with bordered Riemann surfaces”. The renormalization flow we
study yields equations for the B-functions for matrix ensembles whose partition
function generate “face-worded, stuffed maps”. The fixed-point solution of the
B-function system Eq. (14) could be useful to compute critical exponents (see
Remark 1).

e “Touching interactions”. In several quantum gravity approaches, multi-trace oper-
ators appear, to name only few:

4 This notation has been inspired by Sweedler notation in quantum groups, and avoids to write sums like
O ® Q) =2y Q1,a ® Q2,4 Where each Q1 o, 02,4 € Ci).
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Fig.3 Example of (face-)worded maps m| and m dual to ribbon graphs generated by multi-matrix models
with noncommutative polynomial interactions. Each r-agon of sides marked with letters X;, ... X;, is
generated by the interaction vertex Try (X, ... X;,). The relation between m; and my is the renormalization
flow. In the cross graining process, the one-loop configurations at the nodes marked with dashed circles in
my yield the effective (in this case, higher-degree) interactions in my. This is the dual version of the cross
graining depicted in Fig. 1 (Dashed edges mean that the maps can extend in that direction and might get
some non-planar topology)

— in Liouville gravity, multi-trace one-matrix models are interpreted as generat-
ing functions of surfaces that might touch at isolated points. (The planar sector,
for instance, is grasped, according to [18], as trees of spheres that can touch
other spheres at most once.)

— multi-trace interactions appear in curvature matrix models [19]. Double traces
appear in the effective description of a matrix model with a kinetic term
Tr(¢p E¢ E) (with broken symmetry by a constant matrix E).

— another interpretation in terms of wormholes appears in (a certain two-matrix
model description of) 3-dimensional Causal Dynamical Triangulations [20]

— under the AdS/CFT-correspondence, the AdS-object matching multi-trace
operators in CFT are multi-particle states. In this context, for those states
[21] defines the natural boundary conditions at co.

2 Terminology and main statement

Since our aim is to connect combinatorics and algebra in matrix models, on the one
hand, with renormalization on the other, this article is somewhat interdisciplinary.
Therefore, it is convenient to precisely define our framework and notation.

2.1 Ribbon graphs and the noncommutative Hessian on single trace interactions

The next points introduce our notation and present some definitions:

e The space of Hermitian N x N matrices is denoted by H . The size of matrices
XM x, N X, N e Hy (which will become the random variables) will
be relevant, but the lighter notation X1, X», ..., X, is convenient. The number n
of matrices remains fixed, and we will denote the n-tuple (X1, X», ..., X;) by X.

o Ciy = C(X1, Xo, ..., Xy,) is the free algebra. Any element of Cy) is spanned
by words in the alphabet X, and C, is endowed with the concatenation product.
We actually should write Cy,y » instead of C,) emphasizing that the generators
X, are matrices of size N, but the only manifestation of it is the empty word being
the unit matrix 1, and we opt again for a light notation.
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e The noncommutative derivative with respect to A, 94 : C(y — C 5 % on a word
w containing A is the sum over “replacements of A in w by the ® tensor product
symbol” in the middle of the word; if A occurs at the left (resp. right) end, then
one additionally attaches the empty word (or in C,) v a unit 1) to the left (resp.
right) of ®. For example, in a free algebra with enough letters

0A(PAAR) =PQ® AR+ PAQ®R,
but J4(ALGEBRA)=1Q LGEBRA+ ALGEBR® 1.

e The noncommutative derivative defined on “cyclic words” Tr P, P € Cy,, is given
by the sum of all possible excisions P \ A of A from P, rooting (i.e., starting) the
remaining word at the letter after the removed A

g :imTr - Cypy, TrP Z P\A.

rootings at
A’s next letter

The result 94 Tr P =: P4 P defines the cyclic derivative 4 of P and is due
to Rota-Sagan-Stein [22] and Voiculescu [23]. For instance, d4 Tr(PAAR) =
ARP + RPA = Z4(PAAR). The adjective “cyclic” for & comes from the
property Ix, P = 9x,[o (P)], which holds for any cyclic permutation o (P) of
the letters of P (P € Cjpyandanya =1...,n).

e Grasping Tr as the trace in C,) induced by that of My (C), define the noncommu-
tative Hessian [3] of a cyclic word

Hess : im Tr — M,,(Ciyy ® Cny)
Tr P > (Hessqp Tr P)gp=1...n i= (3x, 0 x, Tt P)apet...n- (7)

Referring to the block M,-matrix structure, i.e., to indices a,b = 1...,n,
notice that in general the nc Hessian is not a symmetric matrix, Hess, , Tr P #
Hessp, o Tr P.

The (b, a)-entry in the M,,-matrix block structure of the Hessian of a cyclic word
Tr W can be represented graphically by summing over all the ordered double markings
of X, and X, inside a word W. On W = Xy, Xy, --- X¢, € Cyy v (With k > 2),
according to Eq. (7), this is given fora, b = 1, ..., n by (for a proof see [3,Prop. 2.3])
X,

X, X,

(Ox, 00x)Ten W= 3 L mW)@mW) = Y 8680 |
=(uv) 7=(uv) N2

“x, . X,

w1

®)
We sum over all oriented pairings # = (uv) between the letters of the cyclic word Tr W

(which explains the circle in the second equality). In Eq. (8), 71(W) is the ordinary
word between Xy, and X,, and o (W) that between X, and X, , and because of the
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deltas Xy, = X}, and Xy, = X, must hold, and the empty word in either case leads
to writing 1.

Example 1 To simplify the drawings, we expose the case n = 2. We compute
the nc Hessian entry corresponding to X, = A and X;, = B on Try W =
Try(ABAABABB). The entry reads:

A

B A
Hessp (Tr W) = dpda (%#%B)

15/ \.r\
B

B # 1 B ‘l' 1 B | A
%74

=1ly®|( .= s+ s+ —
. S =S
. NP . N . » . o1
- » e 5 . . N
DS )

+ polynomials of the form P ® Q with Q # 1y # P

The cyclicity is lost due to each cut (dashed line). The word represented by each exci-
sion is read starting from the letter right after® the cut: the firstoneis AABABB, ...,
and the sixth BBA B A A. These terms that are listed arise from contiguous appearances
of AB and BA in W and in each case the empty word between the letters originates
the 1y tensor factor. According to Eq. (8), the rest of the polynomials (last line) are
computed by cutting the circle into two non-trivial words. For instance, the next cut
yields

©))

The order of the derivatives dgd4 (to the left of the cut “from A to B”, = first factor,
to the left of “from B to A” = second factor) determines which word is placed in
which tensor factor.

2.2 Multi-trace interaction vertices, effective vertices

The interaction vertices in the measures du(X) = exp { — NTry(P) — Tr%z(Q(l) ®
Q<2))}dy(X) are represented by ribbon vertices framed with a dashed circle. This
is unusual, but in view of the multiple products of traces in the measure, a helpful
notation. The coupling constant g of multiple trace interactions is what prevents the
multiple traces from being interpreted as different, disconnected polygonal building

5 “After” is determined by the scissors pointing in that direction. This is clearer in the graph in Eq. (9).
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blocks (and are interpreted as “touching-interactions” [18—21] in other settings). Their
relation to the free algebra is explained with the following examples (where green/light
means the A matrix and red/dark represents B)

21 TrN(ABBBAB) < >>H% (10)
2T (AABABA® AA) < //Q (11)
ST (BBABBR®A) < %] 12)

The convention is that the label of the coupling constants applies to everything inside
the dashed circle, i.e., simultaneously both traces (see also Example 5). This repre-
sentation also reflects the mathematical nature of the effective action I' y[X] as (for
now, at least) a formal series (with the coupling constants as parameters) of the form:

la
TNIXI=) 04 Ou=gu||Trnwar),
o

r=1

for certain monomials wg,, € C(,y = C(X) (13)

SO t is the number of traces in the operators O,. The monomials wg , need not be
monic; as a matter of fact, one usually normalizes wg,, with symmetry factors. The
coefficient of the kinetic operator Tr(X f /2) (foreachc =1, ..., n)is called the wave
function renormalization (of the matrix X.) and, since it is special, it is usually denoted
not by a g but by Z,.. Else, we call interaction vertices the remaining O, ’s. The bar on
the coupling constant g; = g; (), which are functions of N, denotes that it will still
be rescaled g, — go = Z*a NKa 8, solving for Ay and kg, in order to render finite
and Z-independent the next system (only in the large-N differential®) equations

{nc 1= —0d;logZ, = —ZC_l x coeff. of TrN(Xg/Z) in rhs 0qu.(28.)}

c=l1,..., n

ty
{ﬂa := 984 = coeff. of [ | Trw (we,,) in the rhs oqu.(28)]  t=logN (14b)
o

r=1

of (n-functions and) S-function equations for the interaction vertices «, determined
by Wetterich equation. This list of operators appearing in Eq. (14) includes those of
the original (bare) action S, but additionally those generated from it by “radiative

6 1 thank Alexander Schenkel for pointing out that the parameter ¢ is still discrete for finite N and thus
Eq. (14) is not yet a system of differential equations.
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corrections” to S. For instance’ if the initial model is given by

1, 1., 1, 1, 1
S=NTrN[§A + 3B gu g A g B —i—ngBABABAB} (15)

then the radiative corrections

(16)

“generate” the effective vertex N Try (ABBA) (see below, how). Also disconnected
vertices are generated; for instance, Try (A) x Tr(A) is generated from A* (by con-
tracting non-consecutive half-edges) and from ABAB (by contracting the B edges).

Therefore, the effective action should include these (and all corrections), and
becomes®

operators from the bare action (but with “running couplings”)

Za > Zs o _ 1. 1., 1_
CN[A,B]=Tey { — A"+ —B" +gp¢e—-A" +gp+—B" + -gapapABAB
2 2 4 4 2
1._ 1_
+ ngBBAABBA + 78414 Try(A) x A+ - (I7)

radiative corrections

The effective vertices are obtained by taking the boundary graph of the radiative
corrections. In other words, they are constructed from a Feynman graph—as were those
in (16) for the model (15)—as defined next, and explained with examples immediately
thereafter.

Definition 1 (Effective interaction vertex) Given a Feynman graph G of a multi-trace
multi-matrix model, first single out the traces Try (Uy), ..., Try(U,) that are not
contracted by a propagator. Second, pick an arbitrary side of a ribbon-propagator and
travel along the diagram with the orientation induced by the clockwise orientation of
the interaction vertices, listing in that order the letters that label the half-edges of these
(cf. Example 3) until one comes back to the initial, chosen propagator (on the same
side); call the thus obtained word w1. Repeat this process picking an unvisited side of
a propagator, and iterate until all ribbon propagators visited once by both sides (and
thus all uncontracted half-edges are listed exactly once), say, at the sth iteration. The

7 These graphs are based on the next comment: [24].

8 Notice that the N' can be re-absorbed in Z and the bar-coupling constants, but other conventions are
possible.
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effective vertex ng of the graph G is defined by

ng =Try(wy) X Try(wy) x -+ X Try(wyg) XTry(Uy) X Try(Uz) - -+ x Try (Uy)

from vertices contracted with propagators from vertices uncontracted with propagators

Since the words appear inside the trace, the construction is evidently independent of
the propagators we started with to construct each word wr, ..., ws.

Example 2 (Graphs containing an empty loop.) To illustrate the effective vertex con-
struction of a two-matrix model, consider the graph on the right, which corresponds
to a correction from the operators

01 =31 Try(B’ABA) (18)
0, = 5 Try(A®) Try (A3BAB) . (19)

The effective vertex is Ngig> Try(A%) Try (B3 A2BA?). The quadratic trace comes
from the uncontracted trace in O3; the long word comes from the “outward” loop and
the factor N = Try 1y from the inner, empty word.

I -
1

N| s

Example 3 (Orientation of loops.) With the operators

»\\U{[/a;/éu

01 = 1 Trn(CFBDEA) , (20)
0, = 3 Ttn(CDFABCEA), 1)

we now illustrate the orientation of the loops. Each operator endows the interaction
vertex with an orientation. The effective vertex should be read off respecting it. This
means that outward loops are clockwise oriented and inward loops anti-clockwise.
The effective vertex is g122> Tty (CFCE) x Try(CDFADE).
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Example 4 (Propagators joining different traces in the same interaction vertex.) Con-
sider now the graph on the right.

01 =5 Trty(ADBADB) , (22)
0, = § Try(BACDBACD), (23)
03 = g3 Ty (C?) x Try(D°BDB) , (24)
04 = g4 Try (A*) x Try (D), (25)

(and possibly other more operators making the action real). The effective vertex is
81828384 X TrN(BDBD7) TrN(A3DACDBACDADB). This graph is also a one-
loop (see Definition 2 for the subtleties that appear in the presence of multi-trace
interactions).

In the presence of multi-traces, the one-loop condition cannot be formulated purely
in terms of the first Betti-number b (G). Instead

Definition 2 Let G be a ribbon graph of a multi-trace multi-matrix model. We denote
by G° the one-dimensional skeleton obtained after collapsing the interaction vertices’
to points and the propagators (edges between interaction vertices) to ordinary edges. A
one-loop graph of a multi-matrix model with multi-traces is a ribbon graph G whose
skeleton G° is one-particle irreducible (1PI; or, equivalently, a 2-edge connected graph)
and which additionally has a first Betti-number b1 (G°) = 1.

Example 5 The next three diagrams are all one-loop graphs:

Z
I
M/
/
8
I
=
7/

(We omit the coupling constants g; by now, since we care about topology in this
example). First, G| has b1 (G]) = 1; next, although b;(G2) # 1, since thinning the
edges and collapsing the stars (dashed circles) to points yields a circle, G5 does have

9 In the single-trace random matrices literature these are sometimes called “stars” [6]. In the definition of
the one-dimensional skeleton, it is implicit that we ignore discrete spaces obtained from the many traces
that might be floating around the one-dimensional complex. This will be clear in Example 5.
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first Betti-number 1. The same argument holds for G3. Having these graphs explained
the subtleties of the multiple traces, we give now ordinary examples. Regarding

only the tadpole G4 is a one-loop graph; although b1 (G3S) = 1, G5 is not 1PL. And G¢
is such that G¢ has two loops, b1 (Gg) = 2, so neither G5 nor G satisfy Definition 2.

2.3 Including multi-traces and the main result

We denote by No, € Nthe energy scale at which the bare action describes the system. '
The renormalization flow modifies then the probability measure used to compute
observables as follows. The starting point of the flow is the bare action S (or the
measure duy’  defined by it)

S:Hy, >R duhy, =expf - S[XOfax ) (26)

The “UV” in the measure emphasizes that the action S that defines the probability
measure duy’ = exp { — S[X]}(dX)LEB is the bare action. In order to flow toward a
lower energy scale N < N, aregulator R takes care of integrating the higher modes
(i.e., the matrix entries N < i, j < N of each of the n matrices; see Appendix A).
This smoothens the idea of step-by-step integration [25] of the N + 1th momentum
shell, in order to obtain from ensembles of matrix of size N + 1, effective ensembles
of N x N matrices. This idea was put forward in [26] for the one-matrix model in a
quantum gravity context. Other renormalization theories based on Polchinski equation
have been addressed in [27].

The system at that lower scale N is described by the effective action I'y and by the
respective measure d,u?vff at the scale N,

JHY — R,

LA U N0

A (XM = exp { — Ty XM dXp ™. @7)

10 The reason for the notation N is that, at the end, that integer can be thought of as being co. One
computes first all with finite Ny and then takes the limit Noo — 00.
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It can be proven—rigorously, at least in the sense of formal series—that the effective
action satisfies Wetterich equation [3],

BIRN )

1
3, Ty [X =—ST<
(INIX] "\ Hess Ty [X] + Ry

3 (28)

but as pointed out in the introduction, this is not the approach we follow in this article.
We rather assume that the renormalization flow is governed by an equation of the form
(28) and let ribbon graph theory dictate us the several objects that appear, specially
the algebra obeyed by the Hessian. If an expansion in U(N )-invariant operators exist,
one is able to split the supertrace as follows:

Ry -dependent part

Lot { %Ry } i hx (N )
_ T = . 3 e ey
2 Hess 'y [X] 4+ Ry = k n In
1
X E(—1)’<STr{(Hess rRTXD*Y, (29)
regulator-independent part
where hig (N, {n1, ..., n,}) is a function of N and the anomalous dimensions 7, =

—0; log Z; finally, FR}’T[X] is the interaction part of I'y, which will be constructed
below. Since we are looking for a “universal” algebras (not in the usual sense, but in
the sense that they will appear independent on the regulator Ry ), details on Ry are
placed in “Appendix A’.

In order to find the algebra </ where the Hessian of the effective action lies, let us
search for the identity element of .«7. Because this algebra should contain M, (C,) ®
Cny) (still seen as a vector space), we assume that o7 is also a matrix algebra of
the form o7 = M, (A,) for certain A,, and define the supertrace'' STr on a matrix
P = (Pa,b)a,bzl,...,n € My(Ay), Pup € A, by

STe(P) = Y Tra,(Paa) (30)

a=1

in terms of Tr 4, where A,,, its product * and its trace Tr 4, are to be determined.
For this purpose, we observe that the effect of the kinetic terms, at a graph level,

is just elongating the ribbons, and since all Ry -dependence has been absorbed in the

coefficients /1 in Eq. (29), we conclude that the Hessian of the kinetic terms cannot

T This is a historical terminology which should not evoke supersymmetry.
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modify the effective vertex at all: since, for a, b, c,d € {1, ..., n},

1
.- Hess Oy p» Hess {- Tr(xf,)} .
2 b,a

1
... Hess {— TI'(X?)} * Hess Ob,d s
2 a,b

for any interaction vertex O. On the other hand, the double trace terms [Tr X ? “cut”
the interaction vertex:

1
~--Hess{—[Tr(XC)]2} wHess Op g+ = -
2 a,b

1
-+ -Hess Og4 4% Hess {—[TI'(XC)]Z} s
2 a,b

(32b)

By Eq. (31), Hess. ¢ %Tr(X%) = 1y ® 1y (no sum) is the left and right identity of
A, n, and by Eq. (32) there is another constant generator in .4, y that, by the previous
graph argument, is not proportional to 1 5 ® 1 (and therefore cannot be the identity)
and which we denote by 1 X 1.

Definition 3 We define A, := C%* & C? = [Cn) ® Cpny] & [Cay B Cyy ). Again,
this is simplified notation for A, y defined as A,, but with C, » instead of C,).

So far, A, is only a vector space and X is just a symbol which will be different
from ® when we leave the category of vector spaces and grasp 4, already as an
algebra. The bilinearity of X is due to the coupling constants g of interaction vertices
O = Try[gQ1]1Try Q2 = Try Q1 Try[gQ2], which can “enter into any trace”.
Thus, X must satisfy (A\U) X W = U X (AW) for complex A and U, W € Cy). The
noncommutative Hessian can be extended to products of traces as follows:

Definition 4 On double traces Hess : im Tr®? — M,,(A,) is given by

Hess {Tr®2(P ® Q)} =Hess P x TrQ + Hess Q x Tr P + A(P, Q), (33)
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where A(P, Q) = (Aup(P, Q))a.b=1....n has the following M, -matrix entries:

Aa’b(P, 0) = 3xa Try P X axb Try O + axa Try O X axb Try P
=9x, PR Px, O+ %x,0X Dx, P. (34)

Lemma 1 The trace Tr 4, on A, is defined"? in terms of Try by linear extension of

Tra, (P ® Q) = IS (P ® Q) = Try(P) x Try(Q) (35a)
Trg,(PX Q) =Try(PQ) (35b)

Proof The tadpoles yield the desired relations. To obtain the first, for any fixed

¢ € {l,...,n}, consider an interaction vertex O = gTr(X.PX.Q) with
P,Q € Cy, satistying 9x,P = 9x.0 = 0 (e.g, take P,Q e Cy_1) =
C(X1,...,Xc—1, Xc+15 - - -» Xn)). The contribution to the rhs of the flow equation

18

1
ESTr Hess O =

N |0

Tr4,(P ® Q + Q ® P) + terms without c-propagators. (36)

The value of the first two summands is determined by the effective vertex of the graphs
that the Hessian computes according to Eq. (8). These are such that the two ribbons
are attached at the only two X, matrices in O,

The ellipsis means that in the graphs, P is the word after the contracted X, running
clockwise until the next X, after which Q begins. The seemingly different propagator
contraction is just an attempt to reflect that in the first graph P is inside the loop and
Q outside, with these words in the other way around for the second graph. However,
these two graphs are indistinguishable, thus, for each graph the effective vertex reads
gTry(P) x Try(Q), so by Egs. (36), (35a) follows. To obtain the other product,
we consider tadpoles with the ends of the propagator on different traces of the same
operator. Let

P

0/ Zg,TrN(PXL)TrN(QXC) — )“(( ] \X;(Q

12 Justas the operators 7 4 and d4, this abstract trace is the result of matrix-trace calculations with entries.

@ Springer



A ribbon graph derivation of the algebra of functional... Page 17 of 34 58

whose Hessian (cc)-entry reads

Hess.. O' =

By Egs. (33) and (34),

=/

1
zSTr Hess O = gETr A, (P X Q4+ QX P)+ terms without c-propagators. (37)

Ignoring the two coupling, the effective vertex of each graph is Try (P Q), which
must be the value of Tr 4, (P X Q), but since the graphs are indistinguishable, also of
Tr 4, (Q X P), Therefore, Eq. (37) implies Eq. (35b).

Now let us consider the general case, where P might depend on X, (the depen-
dence of Q on X, can be likewise implemented, additionally, but the argument is the
same in essence). Suppose that P = Pp X.Pr, where P, Pr € C,) are monomials
independent of X.. In this simple case, the rhs of Eq. (36) receives the correction
gTra [PL® PRX:0 + PrX.Q ® PL], by the formula (8) for the Hessian. How-
ever, since P, Q are arbitrary, these terms cannot contribute to the coefficient of
Try P Try Q in %STr(Hess 0), since none of the graphs in such correction com-
ply with having effective vertex (proportional to) Try P Try Q, and the word P has
been split. Therefore, such contributions can be ignored (they do contribute, but to
other effective vertices). A similar treatment for a generic word P and Q that might
contain X, concludes also the proof of (37) without restrictions on P and Q imposed
above. O

In order to justify Eq. (29), we now define both C and FR}’T[X] by

Ry + Hess Ty [X] =: C~! + Hess TRT[X], (38)

2 counts as such; C is

where I R,"T[X] contains only interaction vertices (and [Try X.]
the correlation or inverse propagator). That is, F%{,’T is defined in such a way that the

Gaussian part dy‘;\ff in the effective measure is factorized out:

A () = "V HIAK gy = N a0, (399)
n
dysf 0 = [T e % ™ KD (AX ) gy - (39b)
c=1

Notice that one could have been tempted, inspired by [28], to separate the Hessian in its
field-independent part (defined by its vanishing when X = 0) and the field dependent
part as performed in the functional renormalization treatment to one-matrix models by
[26]. The “field part” of the algebra .A,, y consists of non-trivial words (i.e., except mul-
tiples of 1y ® 1y and 1y X 1,). But the presence of double-trace quadratic operators
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%[Tr(XC)]z, whose Hessian is %Hess{(Tr XC)Z} = diag,[0, ..., Iy X 1y,0,...,0],
with the non-zero in the (cc)th entry of the M),-block diagonal diag,,, lies in the field-
independent part, and this impairs (as we see now) the Neumann expansion. On the
other hand, the definition (38) guarantees that the propagator C™'is 1, ® 1y ® ly
times a function (on [1, ..., N]z), due to

n n

1
) Hess{-Tr(Xf)} = diag,[0,.... Iy ® 15.0,....00 = 1, ® Iy ® L .
c=1 2 c=

cth place

When the wave function renormalization constant Z. is supposed to be equal for
all matrices, Z. = Z, then hk(N n), 77 = —0;log Z, and the sums in hi can be
approximated by integrals of the form N2 f (B,rl\/)g,fC’;’ff1 do dt that remain finite as
N — oo. We do not study the space of possible regulators (in itself, interesting), but
we stress that the expansion (29) in unitary invariants is an assumption. Ideally, as
commented in [26], since Ry breaks the symmetry, Eq. (29) should include operators
STr (3, RyC[Hess I'yNT[X]C]**). However, identifying these operators with broken
unitary symmetry is out of our present scope and for now the best one can do is to split,
as in Eq. (29), the rhs of Wetterich equation in Ry-dependent and Ry-independent
part. The main result of this article is the unique description of the latter.

Theorem 2 For multiple-trace self-adjoint n-matrix ensembles, assume the rhs of Wet-
terich equation to be computable in terms of U(N)-invariants as the geometric series
(29) in the Hessian. Moreover, require that in Eq. (29) only one-loop graphs are gen-
erated. Then, the powers (Hess FR}IT[X])*]‘ are taken in the algebra M, (A, n,*) of
n X n matrices with entries in A, n, explicitly

Mn(An,N) = Mn((c) ® An,N 5 An N = (C n) N ® C(%,ZN s (40)

whose product is given entry-wise by (PxQ)q. = Zzzl Py pxQpc for P =
(Pa,p)ab=1,..n» and Q@ = (Qab)a,p=1,...n € Mn(An N), and each entry Py, and
QObp.c obeys the following multiplication rule, given here on homogeneous elements of
Au n:forany P, Q, U, W € Cpy,

UW)x(PR®Q)=PURWQ, (41a)
URW)x(PRQ)=UXPWQ, (41b)
UW)x(PXQ)=WPUKQ, (41¢)
UXRW)x (PR Q)=Try(WPYUK Q. (41d)
Proof Sect. 3 is the proof. O

In other words, if one computes functional renormalization of matrix models with
a product different from Eq. (41), either contributions that do not have the one-loop
structure appear in the S-functions (14), or it is impossible to compute the renormal-
ization flow by splitting, in regulator-dependent and regulator-independent parts as in
(29)—regardless of what /15, might be.
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Remark 1 There are two interesting limiting cases,'> large-N (together with the initial
scale of the bare action Ny, — 00) and small-N. From Fig. 1, it is evident that N-
factors appear only when one-loop graphs have the “empty word” 1 at any side. This
suggests that the algebra of Theorem 2 could be reduced to Eq. (41a), but actually
double-traces appear again in Eq. (41d), and Try (Q1) X Try (Q2) compete with terms
of the form N Try (P). Further, this argument should be thoroughly investigated,
since the ensemble in the large-N depends also on the power-counting, that is, on the
solution for the x, and X, ; see the discussion just above Eq. (14). For g-functions
computed with the algebra Eq. (41), see [3,Thm. 7.2] and [24]. The critical behavior
could be explored in the sense of [26] as eigenvalues of the stability matrix, namely
—Eig{(Bﬁa ', {g}/ Bga/)}a’a,, where the bullet means the fixed-point solutions of
the system (14), B, (1, {g'}) = 0 and n.(n’, {g'}) = O for all interactions « and all
matrices ¢ = 1, ..., n. In the large-N, for the two-matrix model with 48 operators
(that is the number of operators in a sextic truncation) compatible with the symmetries
of the A B A B-model, the unique fixed point solution with a single positive eigenvalue
of the stability matrix happens when two coupling constants have the value 0.07972
(1/4mw = 0.07957 . .. is the critical value for the coupling constants in [5], when one
takes their sign and normalization conventions) and some double-trace operators like
Tr%, (A), Tr%, (A?), Try (A) x Try (B?), do contribute to the flow (at least so with the
regulator of App. A). The limit N — 1 (+ — 0) should yield the full effective action
(see limits in App. A), but this is unexplored here and needs an independent study. In
the worst of the cases, the full algebra (41) is needed to next-to-leading-order or NLO
corrections, but bounds on those NLO-terms are precisely the beginning of an analytic
approach.

Remark 2 (The product * in terms of matrix entries) Consider the permutation v =
(13) € Sym(4) and denote by id the identity of the symmetric group Sym(4). Let
o, € {id, t}. Then, ifa,b,c,d =1,...,N,and Y1, Y, Y3, Y4 € Cy,y C My(C)
are monomials, the four products of Theorem 2 are summarized in the following
equation, where the sum over x, y = 1, ..., N is implicit:

(Y1 ®p Y2)x(Y3 ®x Ya)ab;ed = (Y1) pa)p®) (Y2) p(x)0(») ¥3) () () Y ()7 (d)
(42)

where for w € {id, 7}, Qp = Qif o =t = (13) and Ry = ®ig = X if
@ is the trivial permutation.. Also p acts as element of Sym(a, b, x, y) and 7 on
Sym(y, x, ¢, d). Forinstance, inthe nontrivialcase p = t,7(a, b, x,y) = (x, b, a, y).
We remark that in order to keep the Hessian simple in this paper, the convention is the
opposite of [3], i.e., ®; there is ® here; and the ® of [3] corresponds to the X here.
The particular permutation T = (13) might seem at first arbitrary, but it is actually
natural and can be found in op.cit. or in [6,Eq.5].

13 T thank Rézvan Guriu for questions that motivated this remark (which gives partial answers).
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3 The proof of the main statement

Figure 4 gives the logic structure in the proof. By “s C Hess, 5(0)” we abbreviate
that s is a summand in Hess, 5»(0). Further, M, L, P, Q, R, S, T, U, V, W € Cy,
are arbitrary monomials.

Proof of Theorem 2 Start with the kth power of a Hessian. First, we argue that we can
simplify this situation and deduce the behavior regarding the kth power for any k from
the square of a Hessian. Supertraces of products of Hessians will be sums over terms
of the following form:

,_‘(/\
ﬁ \\.‘ c {Hessa,b(Ol)*Hessb,c (0)*

3 (43)
Hessc.q (O3)% - - - Hessy 4 (Of)

The associativity of the product » follows from the definition of effective vertices
(but should be verified purely algebraically, after the product is constructed):

(44)

where the gray boxes with uncontracted, protruding ribbon edges mean the new inter-
actions formed from the two grouped interaction vertices. The new cyclic order is
determined by the propagator, together with the half-edges it is attached to, being
shrunk. The left corresponds to the [Hess, , (O1)* Hessp, - (O2)]x Hess. 4(0O3) brack-
eting, while the right one to Hess, , (O1)*[Hessp, . (O2)x Hess. 4(03)].

We have four cases, depending on the way the four propagators in the loop connect
the interaction vertices of k = 2 interaction vertices. The fact that &/ = M,,(A,,) is an
associative algebra (or recursive application of (44)) allows us not to consider more
cases. However, to determine the product, k = 3, 4 will yield also useful information
too.
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Case [ Case IT Case ITI Case IV

Two vertices

Tra[URW) « (PRHQ)| | Tra[URW) = (PRQ)]] [ Tra[(U@W)» (PRQ)]| | Tra [(URKW) * (PHQ)]

Three vertices /

UeW)*(PRQ)/ ~

N

/ (URW)*(PRQ)/ ~
Three vertices /_’? Four vertices

UeW)+(PRQ) URW)*(PRQ)

Four vertices
(URW)*(P®Q) (URW)*(PRQ)

(a) In the first row (top to bottom), we have the four different cases in
one-loop diagrams in multi-trace matrix models. From each, we can
recognize a product type in the lhs of Eq. (41). Starting from each case one
can, autonomously, determine the value for the trace Tr 4, of each of these
products using two interaction vertices. As one wants to determine the
product itself, more information (which turns out to be delivered by
looking at other cases) is needed: For instance, knowing both traces for
cases III and IV, one can determine the prodw case III up to the
transformation X @Y + VR Z» X @V +VRZ=Y@X + ZRV
(which is marked with “modulo ~”) by using a third interaction vertex, et
cetera, as determined by this diagram. Observe that, although we combine
the cases, and present each column at once, there is no (oriented) loop.

Case I Case II Case II1 Case IV

{

\ Fq.(4la)  Eq(41d)

(b) The equation numbers corresponding with Figure 4a.

Fig. 4 The “topology” of the proof of Theorem 2 showing the absence of logic loops, notwithstanding
the mix of cases in the proof. The arrows are implications. These diagrams show how we “bootstrap” the
algebra
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e CASE I: When two ribbons in the loop lie in the same trace in the first interaction
vertex, but in different traces in the second:

e Hess, » O1xHessp 4 O2 (45)

Suppose that the interaction vertices have one and two traces, respectively. In fact
they might have more traces, but these not being implied in the loop for the present
case, they remain intact; thus, we do not loose generality by this simplification.
There exist then words 7', U, V, W (which might be empty) such that

O1=g1Tr(UX,WXp) and Oy = g Tr(XpT) Tr(X,V).

The words T, U, V, W e C,) might contain the letters X,, X;, but we are ana-
lyzing only the summand in the lhs of (45). To compute the contribution of the
two Hessians to this precise summand, we get by Eq. (8)

Hess, » O1 D g10x, 0 0x, Tr(UX,WXp) =g1U @ W,
and by Eq. (34),
Hessp o O2 D 82 Zx, Te(XpT) X Dx, Tr(X,V) = g2T RV .

Now, since the effective vertex of (45) is formed by shrinking the green and red
propagators and merging the rest of the ribbon half-edges while preserving the
order, the graph (45) implies that the effective vertex is g1 g> Try(WTU V). By
Wetterich equation,

Tra, [(U ® W)x(VRT)] = Tey(WTUV) . (46)

Since the lhs is a single trace, this is enough to conclude that the result of (U ®
W)x(V X T) must be “a X inserted somewhere in the cyclic word WT U V™,
otherwise it would be a product of the form w; ® w, which, when traced, would
yield a N-factor, in case that any of the words w; or w» is trivial, and a double
trace if both are not trivial. We also know that the result of (U ® W)x(V X T)
must be an ordinary and not a cyclic word; thus, so far, we need to know how to
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root it, i.e., the expression for (U ® W)x(V X T) should be listed in

IXwruov, wXTUV, WTXUV, WITUKYV, WTUVKXI,
IXTUVW, TXUVW, TUXVW, TUVRW, TUVWRXI,
IXUvwr, UXRVWT, UVXWT, UVWRKRT, UVWTRXI,

IXVWTU, VXWTU, VWKXTU, VWITKU, VWITUKXI.
(47)

To discard the wrong ones, we first consider the following interaction vertices:

01 =81 Tin(Xp WX, U),
02 = Trn(XpT) Trn (X V),
03 = g3 Try(XcR) Trn (SXq) .

and the corresponding product of Hessians of each of these (in that order), which
contains in particular, the next graph:

%) C Hessqp O1% Hessp o O2x Hess. 4 O3

The effective vertex must be Try (VW SU) Try (RT), so
Try, {[(W QU)*(VRTx(RK S)} =Try(VWSU) x Try(RT). (48)

One can use the previous graph to discard elements in the list (47). For instance,
we suppose that (W @ U)x(V X T) = W K TU V. For the product inside curly
brackets {. ..}, using Eq. (60c) or Eq. (60d) (equivalently, Eq. (65); Fig. 4b), one
gets the following possibilities:

| SR W Tty (RTUV) if Eq. (60c)holds, )
T |WR STy (RTUV) if Eq. (60d.)holds .

But the trace of it yields in either case Try (SW) Try (RT U V) which differs from
Eq. (48). Thus, (W @ U)x(V X T) = WX TUYV is impossible. By the same
token, with the same counterexample above, one discards the possibilities that do
not contain a factor of the empty word 1, except (W QU)x(VXT) = UVWKXT.
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Regarding those possibilities containing the factor of 1, following any of the pre-
scription of the leftmost column in (47) for the square brackets product, and the
Case IV, which is to say either Eq. (60c) or Eq. (60d), for the resulting multi-
plication of the form wi X wyxw3 X w4, one easily sees that these generate a
factor Try (S5); likewise, those possible products on the rightmost columns (47)
generate a factor Try (R). Both lead then to contradiction with the previous graph.
Therefore, indeed (W  U)x(VXT) =UVW X T, i.e., Eq. (41c) holds.

o CASE II: When two ribbons in the loop lie in the same trace in the first interaction
vertex, but in different traces in the second: This case is proven by swapping
the roles of the first and second interaction vertices in Case I. Since the proof is
analogous, we rather sketch it. The next graph can be used

S ‘ Q

T { 1 CHessqp O1xHessp g 02 (50)

for suitable operators O and O (constructed in a similar way to Case I) to obtain
Tra, (UR WxP ® Q) =Try(QUPW). (51)

From Egs. (60c) and (60d) (see Fig. 4) and the graph

i C Hess,g p O1%Hessp . OxxHess. 4 O3,

one can create suitable operators O, Oz, O3 to deduce Eq. (41b).
e CASE III: When two ribbons in the loop lie on the same trace in both the first and
second interaction vertices:

irrelevant 5, s Q

/-/X// C Hess, p O1xHessp ; O3 . (52)

weo || U X,

P
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We consider operators O = g1 Try(X,WXpU) and Oy = g Try (X, P X Q).
These might have more traces, but as depicted above, these being outside the loop,
do not suffer any transformation (in that summand) and can be ignored. Then,
Hess,,p O1xHessp  O2 = (U @ W)x(P ® Q). According to Wetterich equation,
the effective vertex must be

Tr 4, [(U Q@ W)x(P ® Q)] = Try(PU) Try (W Q). (53)

which implies either of the following possibilities:

UQW)x(P®Q)=Try(PUWK Q (54a)
U@W)x(P®Q)=Try(PU)QRW (54b)
UW)x(PRQ)=PURQW (54¢)
UW)x(PRQ) =UP®QOW (54d)
UQW)*x(PRQ)=UPQWQ (54e)
UW)*x(PRQ)=PURWQ (54f)

To obtain the right one(s), we consider now the third power of the Hessian, but
in the contraction with the additional vertex Case IV shall be here useful. By
contradiction to each of the cases, we suppose that Eq. (54a) holds. Then, consider
the following interaction vertices:

01 =g Trn(XaWXpU)
02 =2 Trin(XpQXcP),
03 =g Trn(XcR) Try(SXa) .

By a similar ribbon graph argument, we obtain, using the hypothesis, that
(Hessq.» O1x Hessp  O2)x Hess. , O3 which is, modulo the coupling constants
[(UQW)x(PQ® Q)*(RKS) = [Try(PU)W K Q]x(RK S). Applying Tr 4, to
this quantity we deduce, according to the partial conclusion in Case IV (recalling
that the bracketing is irrelevant due to Eq. (44)), that

Tra, {(U® W)x(P ® Q)x«(RR S)} = Try (PU) Tr4, {(W K Q)*(RK S)}
=Try(PU) Try(QR) Try(WS).  (55)

However, by looking at the graph that the product in curly brackets represents,
the previous equation cannot be true, for the graph leads to a single trace, namely
Try(WQRPUS). This is a contradiction with the supposition that (U @ W)x(P ®
Q) = Try(PU)W X Q. Hence, we discard Eq. (54a). By the same argument in

@ Springer



58 Page 26 of 34 C. 1. Pérez-Sanchez

number of traces, we discard also Eq. (54b). Further, with the next counterexample

. C Hess, p O1xHessp . Oxyx Hess. 4 O3, (56)

obtained from the Hessians of the operators
01 =81 Tin(XoWXpU), O2 =g Trn(XpQXcP), O3 =g3Trn(XqaRXS) .

Then, two further possibilities are ruled out, for, on the one hand, Eq. (54c)
implies that the effective vertex is Try(RPU) Try(SQW); and Eq. (54e), on
the other hand, implies that it is Try (U P R) Try (W QS), modulo coupling con-
stants. Either is different from the effective vertex for the graph (56), namely
Try(WQS) Try(RPU). So only the next two are possible:

UQW(PRQ)=UPQQOW (UQW)x(PRQ)=PURWQ.
(57

We solve now Case I'V and then determine which of the two is the right expression.
e CASE 1V: When two ribbons in the loop lie on different traces in both interaction
vertices:

‘
)
N

G i\ @< C Hessyp O1xHessp 4 O (58)

Notice that, notwithstanding the disconnectedness of the ribbons in this graph
Gy, as a graph in the field theory context, what matters is the connectivity of
its skeleton Gy, (g; are the coupling constants for both traces inside the dashed
circle, cf. Def 2). We construct now operators that yield the desired product. Let
01 =g1TexnUX,) Try(XpW) and O = g2 Try(QX,) Try (Xp P). Then, the
product of Hessians in Eq. (58) contains (U X W)*(P X Q) as a summand. The
effective vertex must be what we obtain by shrinking the propagators. In turn, in
the rhs of Wetterich Eq. (28) this effective vertex is obtained by tracing over'* A,,

14 Actually one has to trace over M, (Ay), i.e., take the supertrace. But the trace corresponding to the
Mp,-block matrix was already taken in Eq. (58).
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S0
Trg, [(UKW)X(PXR Q)] =Try(WP) xTrny(UQ) . (59)

This means that the quantity in square brackets must be either of the following
product formulas for *:

(URW)x (PR Q)=PXWTry(QU) (60a)
(URW)* (PR Q)= WK PTry(QU) (60b)
(URW)* (PR Q)= QR UTry(PW) (60c)
(URW)* (PR Q)=UKX QTry(PW) (60d)
(URW)x(PRQ)=PW® QU (60e)
(URW)*(PRQ)=WP® QU (60f)
(URW)*(PRQ)=WPQUQ (60g)
URW)x(PRQ)=PWRUQ (60h)

To determine the correct product, we consider higher powers of the Hessian, and
one of the partial conclusion of the Case III, Eq. (53).
By contradiction, suppose that Eq. (60a) holds. Then applying twice this equation,

[(UR W)x(P X Q)«(RK S) = Try(QU)P K WxR K S
= Try(QU) Tr(SP)R X W 61)

which when is traced in 4, yields
Tr4, {[(U X W)x(PX Q)x(RKX S)} =Try(QU) Try(RW) Try(SP). (62)
However, if we pick the next observables,

01 =21 Try(UXy) Try(WXp)
0 =g Try(PXp) Try(OXe)
03 =g3Try(RX) Try(SX,)

the effective vertex for the summand

VTR
S, 3"

"o
%1 C Hess,,p O1x Hessp o OxxHess. 4 O3,

. AN U - p
- ;
| . X

NNy
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must be Try (SU) Try (PW) Try (QR), which is a contradiction with Eq. (62).
Thus, Eq. (60a) is impossible. By the same token, one sees that Eq. (60b)
leads to an effective vertex Try(PR) Try(QU) Try (SW), which differs from
Try(SU) Try (PW) Try (QR). Thus, Eq. (60b) is not the right product either.

To rule out further products, we go to fourth degree in the Hessian. Suppose that
Eq. (60e) holds. Then,

[UXKWxPXRQOTXVAsM X L] =PW QR QUxMV @ LT

| PWMV ®LTQU 63)
“|mMvPW® QULT

where the last equality lists the possibilities Eq. (54d) or Eq. (54f). In either case,
Eq. (60e) holds, then the trace of Eq. (63) reads Try(PWMV) x Try(LT QU).
Again, if we consider the operators

01 =81 Tin(UXo) Trn(WXp)  O2 =g Try(PXp) Try(QXe)  (64a)
03 =g3Tin(TXe) Trn(VXag)  Oa=g84Trn(MXo) Trn(LXq) . (64b)

we get from the summand
3 1 C Hessy,p O1xHessp o OxxHessc g O3xHessy 4 Oy

in the fourth power of the Hessian the effective vertex Try(LU)
Try(WP) Try(QT) Try(VM). Since not even the number of traces coincides,
Eq. (60e) is impossible. By the same trace-counting argument, the same operators
(64) serve as a counterexample for the products Egs. (60f), (60g) and (60h). This
leaves us only with possibilities Egs. (60c) and (60d):

XU Try (PW
(UK W)x(P X Q) = 3@ QTKEPW; (65)
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To finish the proof, we have to determine which of are the correct products, consider
the operators

01 =g Trn(X,VXpT),
02 =g Trn(Xp WX, U),
O3 =g3Trn(XcP)Try(Xa Q)
04 = g4 Trn(X4R) Trn (X, S),

and the product of their Hessian (entries)
(TR VxU @ W)x(PX OxR X §)

This expression is given by

_|ruewv ifEq. (60c) holds }* S® PTry(QOR)  if Eq. (54d) holds }
" |UT® VW ifEq. (60d) holds | | P ® STry(QR)  if Eq. (54 £) holds

Trn (QRYWVSTU K P if Eq. (60c)&Eq. (54d) hold
| Ten(QRWVPTU RS if Eq. (60¢)&Eq. (54 f) hold ©6)
" | Tta(QR)VWSUT R P if Eq. (60d)&Eq. (54d) hold

Try(QR)VWPUT K S if Eq. (60d)&Eq. (54 f) hold

However, since the graph

g g C Hess, p, O1xHessp,. OxxHess. 4 O3xHessg 4 Oa

has an A, -trace equal to Try (Q R) x Try (W PU T SV'), only the last choice is possible.
This proves at once Eqs. (60d) and (54f), that is Eqs. (41d) and (41a), respectively.

Remark 3 (On well-definedness of the graphical representation.) Example 1 shows a
phenomenon that is more general: the asymmetry of the M, -block structure of the nc
Hessian matrix, Hess, » # Hessp, 4. Nevertheless, a weaker symmetry persists. Since
the swap of X, and X} in Eq. (8) leads to the exchange w1 with 72, we conclude that
for any interaction vertex O,

Hess, O = H&EO where (%) = Q0 ® P and (%) =QXP,
(67)
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for each P, Q € Cy,; the exchange P X Q — Q X P follows by Definition 4.
This makes the present construction independent of the choice of “inner” and “outer”
loop, as well as the orientation of the interaction vertices in the one-loop (whether the
Hessians of O, O», ..., Oy being multiplied means we draw g, ..., gx clockwise
or anti-clockwise as in Fig. 2) for the following reason. First, observe that using the
algebra obtained in Theorem 2 one can easily derive

axb = bxd  foreacha, b € A, (63)
Let h := Hessg, ,q, O1%Hessy, 43 O2x - - - xHessy, 4, Ok, for fixeda; =1, ..., n and

for some fixed interaction vertices O; (i = 1, ..., k). Then, by Eq. (67)

Hessu,qp Ok - - - xHessyy 4y O2%Hessy, o O1
P — —

= Hessg, q; OxxHessg, 4y Oxx - - - xHessy, 4, O1,

and because of Eq. (68), this last expression equals 6 But according to Lemma 35,
Tr g, b = Tr 4, b. Thus, if § contributes to the flow, so does 6, and in an equal way,
yielding our description independent on the cyclic orientation we choose for drawing
the interaction vertices. What we just proved can also be pictorially justified:

!

'@ '@

. % ::. .

(69)

I
G
®
!
G
®
I

A
A

Notice that these are the only two representations that the cyclic orientation of each
vertex O; allows (meaning, if one inverts the order of the interaction vertices).

The final piece of well-definedness is that the product found here is indeed asso-
ciative, without using graphs. The purely algebraic proof is routine (and can be found
in [3]).

Example 6 Once proven the main statement, we can use the algebra to exemplify
a typical contribution to the renormalization flow in a Hermitian 3-matrix model.
Consider two operators O] = %[TrN(ATZ)]2 and Oy = g> Try(ABC). Suppose we
wish to determine the glg%-coefﬁcient of the rhs of Wetterich equation. We need
(essentially) the Hessian of O; and [Hess O»]*2. The former has only one nonzero
entry,

Hess; ; O1 = 8787 21{Try (A%/2)[Iy ® In]1+ AKX A}, (70)
X X

where a “filled ribbon” means that that half-edge is contracted in the one-loop graph,
and an “empty ribbon” that it is not (and therefore contributes to the final effective
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vertex). We also have

0 CR1Ily BRly
Hess O =g | In® C 0 AR 1y (71)
IN®B 1Iy®A 0

getting
C®C+B®B B® A C®A
[Hess 021 = 23 A®B ARA+C®C C®B
A®C B®C BRB+AQA

(72)

Only the black-colored entry will contribute, since Hess O1’s (11)-entry is the only
non-vanishing. In the (11)-entry, the term

C ® C corresponds to the graph TL and B ® B to _ﬂ-u_

(the horizontal green edges still to be contracted in the loop with those in Hessian (70)
that are also filled). Finally, we extract the coefficients

[21221STr{Hess O [Hess 0»]**}
=Tra, {[Try(A%/2)[1y ® Iy]+ AR AlX[C ® C + B ® Bl}
:nm{ﬂmﬁﬁxC®c+B®m+A®CAC+A&&W}
= Try(A%/2) x [Tr% C + Tr3, Bl + Try (ACAC + ABAB),

which are effective vertices of the four one-loop graphs that can be formed with the
contractions of (the filled ribbon half-edges of)

anyof{TL,—HJL}withanyof{ X , )( }

Of course, this is a toy-example: the algebraic structure pays off with higher-power
interactions and/or higher number of matrices (whose flow becomes unaccessible by
traditional methods and can hardly be cross-checked using graphs, due to the large
amount of these; cf. the supplementary material of [3]).

4 Conclusion
The algebraic structure of functional renormalization of Hermitian n-matrix models

with interactions containing several traces has been addressed. Under the assumption
that it is possible to compute the flow in terms of U(/V)-invariant operators, the present
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result completely describes the regulator-independent part of the flow. This paper com-
plements'> [3]. There, for multi-matrix models with multi-traces, Wetterich equation
was proven, and in the middle of the proof one were able to read off the algebraic
structure, (41). Computations of S-functions using (41) revealed a one-loop structure
in [3]. Here we showed the converse: the one-loop structure requires the algebra of
functional renormalization (i.e., the structure that makes the rhs of Wetterich equation
computable for such matrix models) to be Eq. (41), showing its uniqueness.

As a final perspective, the present results can be useful to connect different
renormalization theories, e.g., [30, 31]. Also, Fig. 1 is strikingly reminiscent of
the Connes—Kreimer residue defining the coproduct (of their renormalization Hopf-
algebra [32]). Between those, the algebraic language could build a shorter bridge than
graph theory—all the more, algebra can be coded more directly than graphs.
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Appendix AOn 'y and Ry

Although our aim in this paper is rather algebraic, we sketch how the FRG works, for
sake of completeness. Starting from the bare action S[®] on § : HY, — R, in order to
construct the effective action I y [X] one first regulates the connected partition function
log Z[J] = log fH’;, exp[—S[P]+ Y o Tr(JeP)1dPy gy (Where J = (J) € HY)

15 1o fully implement the flow for Dirac ensembles, which is the aim of [3] either operators with broken
unitary symmetry could be introduced. Another perspective is to implement a Ward-constrained flow [29].
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by adding a mass-like term, %rc, N CIDg, to each matrix:
- 1
Wyll] = logf exp { — S[®] - Y Try [zrc,Nq% + 1% }d@LEB
H’I’V c=1

where r,_y is the next infrared regulator, given in terms of the Heaviside or indicator
function @p,, on the disk Dy = {(a, b) € N? | a® + b> < N?} by

2

a2 +p2

/Z.

0.0)

ren(a,b) =2 - |: 1} - ®Opy (a, b) , or plotted:

(A)

with Z. the “wave function renormalization” of the matrix X, (see [3] for details on
the dependence on the “classical fields” X = (X1, ..., X,) := @W, ..., 9, W) €

'v)- Other regulators are not discussed here, but another regulator should comply
with the following limits: in order for 7. y to integrate out only the “higher modes”,
i.e., matrix entries {(XC)i’j}i,jZN;c=1,..‘,n above the energy scale N, one imposes
that r. y(a,b) = 0if a > N or b > N, which explains the presence of Op, in
this particular choice. The additional condition r. y > 0 creates a mass-like term
for the low-energy modes {(Xc)i, j}0<i‘j< Nie=1...n that protects these from being
integrated out. One wants, moreover, to recover the bare action via saddle point
approximation as N — oo and thus . y — 00 is necessary in that limit. The interpo-
lating effective action is then constructed by taking the Legendre transform, namely
I'y[X] = supy, ., Z?:l {TrN(XCJC) —WnIJ1, oo, Jul — %TrN(rC,NXZ)}. The
regulator Ry that appears in the main text is

riNIN ® In 0 0

0 rnyNly®ly ... 0

Ry = . . .
0 0 T NIN® 1N

References

1. Berges, J., Tetradis, N., Wetterich, C.: Nonperturbative renormalization flow in quantum field theory
and statistical physics. Phys. Rept. 363, 223-386 (2002). arXiv:hep-ph/0005122

2. Wetterich, C.: Exact evolution equation for the effective potential. Phys. Lett. B 301, 90-94 (1993).
arXiv:1710.05815 [hep-th]

3. Pérez-Sanchez, C.I.: On Multimatrix Models Motivated by Random Noncommutative Geometry I:
The Functional Renormalization Group as a Flow in the Free Algebra. Annales Henri Poincaré 22(9),
3095-3148 (2021). arXiv:2007.10914 [math-ph]

@ Springer


http://arxiv.org/abs/hep-ph/0005122
http://arxiv.org/abs/1710.05815
http://arxiv.org/abs/2007.10914

58

Page 34 of 34 C. 1. Pérez-Sanchez

11.
12.

13.

15.
16.
17.
18.
19.
20.
21.
22.

23.
24.

25.

26.

27.

28.

29.

30.

31

32.

. Eynard, B., Orantin, N.: Mixed correlation functions in the 2-matrix model, and the Bethe ansatz.

JHEP 08, 028 (2005). arXiv:hep-th/0504029

. Kazakov, V.A., Zinn-Justin, P.: Two matrix model with ABAB interaction. Nucl. Phys. B 546, 647-668

(1999). arXiv:hep-th/9808043

. Guionnet, A.: Free analysis and random matrices. Jpn. J. Math. (3) 11(1), 33-68 (2016)
. Connes, A., Marcolli, M.: Noncommutative Geometry, Quantum Fields and Motives. American Math-

ematical Society, Providence (2007)

. Barrett, ].W.: Matrix geometries and fuzzy spaces as finite spectral triples. J. Math. Phys. 56(8), 082301

(2015). arXiv:1502.05383 [math-ph]

. Glaser, L., Stern, A.B.: Reconstructing manifolds from truncations of spectral triples. J. Geom. Phys.

159, 103921 (2021). arXiv:1912.09227 [math-ph]

. Perez-Sanchez, C.I.: On multimatrix models motivated by random noncommutative geometry II: a

Yang—Mills—Higgs matrix model. Ann. Henri Poincaré (2021). arXiv:2105.01025 [math-ph] (to appear)
Khalkhali, M., Pagliaroli, N.: Spectral statistics of Dirac ensembles (2021) arXiv:2109.12741 [hep-th]
Barrett, J.W., Glaser, L.: Monte Carlo simulations of random non-commutative geometries. J. Phys. A
49(24), 245001 (2016). arXiv:1510.01377 [gr-qc]

Pérez-Sanchez, C.1.: Computing the spectral action for fuzzy geometries: from random noncommuta-
tive geometry to bi-tracial multimatrix models (2019). arXiv:1912.13288 [math-ph]

. Guionnet, A., Jones, V.ER., Shlyakhtenko, D., Zinn-Justin, P.: Loop models, random matrices and

planar algebras. Commun. Math. Phys. 316, 45-97 (2012). arXiv:1012.0619 [math.OA]

Brezin, E., Itzykson, C., Parisi, G., Zuber, J.B.: Planar diagrams. Commun. Math. Phys. 59, 35 (1978)
Eynard, B.: Counting Surfaces, Progress in Mathematical Physics. Springer, Berlin (2016)

Borot, G.: Formal multidimensional integrals, stuffed maps, and topological recursion. Ann. Inst. Henri
Poincaré Comb. Phys. Interact. 1(2) (2014). arXiv:1307.4957 [math-ph]

Klebanov, I.R.: Touching random surfaces and Liouville gravity. Phys. Rev. D 51, 1836-1841 (1995).
arXiv:hep-th/9407167

Das, S.R., Dhar, A., Sengupta, A.M., Wadia, S.R.: New critical behavior in d = 0 large N matrix
models. Mod. Phys. Lett. A 5, 1041-1056 (1990)

Ambjgrn, J., Jurkiewicz, J., Loll, R., Vernizzi, G.: Lorentzian 3-D gravity with wormholes via matrix
models. JHEP 09, 022 (2001). arXiv:hep-th/0106082

Witten, E.: Multitrace operators, boundary conditions, and AdS/CFT correspondence (2001).
arXiv:hep-th/0112258

Rota, G.-C., Sagan, B., Stein, PR.: A cyclic derivative in noncommutative algebra. J. Algebra 64(1),
54-75 (1980)

Voiculescu, D.: A note on cyclic gradients. Indiana Univ. Math. J. 49(3), 837-841 (2000)
Perez-Sanchez, C.I.: Comment on “The phase diagram of the multi-matrix model with ABAB-
interaction from functional renormalization”. JHEP 07(042) (2021). arXiv:2102.06999 [hep-th]
Brezin, E., Zinn-Justin, J.: Renormalization group approach to matrix models. Phys. Lett. B 288, 54-58
(1992). arXiv:hep-th/9206035

Eichhorn, A., Koslowski, T.: Continuum limit in matrix models for quantum gravity from the functional
renormalization group. Phys. Rev. D 88, 084016 (2013). arXiv:1309.1690 [gr-qc]

Krajewski, T., Toriumi, R.: Exact renormalisation group equations and loop equations for tensor models.
SIGMA 12, 068 (2016). arXiv:1603.00172 [gr-qc]

Benedetti, D., Groh, K., Machado, P.F., Saueressig, F.: The universal RG machine. JHEP 06, 079
(2011). arXiv:1012.3081 [hep-th]

Baloitcha, E., Lahoche, V., Ousmane Samary, D.: Flowing in discrete gravity models and Ward iden-
tities: a review. Eur. Phys. J. Plus 136(982) (2020). arXiv:2001.02631 [hep-th]

Guriu, R.: A diagrammatic equation for oriented planar graphs. Nucl. Phys. B 839, 580-603 (2010).
arXiv:1003.2187 [hep-th]

Tanasd, A., Vignes-Tourneret, F.: Hopf algebra of non-commutative field theory. J. Noncommutat.
Geom. 2, 125 (2008). arXiv:0707.4143 [math-ph]

Connes, A., Kreimer, D.: Renormalization in quantum field theory and the Riemann—Hilbert problem.
1. The Hopf algebra structure of graphs and the main theorem. Commun. Math. Phys. 210, 249-273
(2000). arXiv:hep-th/9912092

Publisher’s Note Springer Nature remains neutral with regard to jurisdictional claims in published maps
and institutional affiliations.

@ Springer


http://arxiv.org/abs/hep-th/0504029
http://arxiv.org/abs/hep-th/9808043
http://arxiv.org/abs/1502.05383
http://arxiv.org/abs/1912.09227
http://arxiv.org/abs/2105.01025
http://arxiv.org/abs/2109.12741
http://arxiv.org/abs/1510.01377
http://arxiv.org/abs/1912.13288
http://arxiv.org/abs/1012.0619
http://arxiv.org/abs/1307.4957
http://arxiv.org/abs/hep-th/9407167
http://arxiv.org/abs/hep-th/0106082
http://arxiv.org/abs/hep-th/0112258
http://arxiv.org/abs/2102.06999
http://arxiv.org/abs/hep-th/9206035
http://arxiv.org/abs/1309.1690
http://arxiv.org/abs/1603.00172
http://arxiv.org/abs/1012.3081
http://arxiv.org/abs/2001.02631
http://arxiv.org/abs/1003.2187
http://arxiv.org/abs/0707.4143
http://arxiv.org/abs/hep-th/9912092

	A ribbon graph derivation of the algebra of functional renormalization for random multi-matrices with multi-trace interactions
	Abstract
	1 Introduction and motivation
	1.1 The origin of the noncommutative polynomials and potential applications
	1.2 On multi-trace interactions

	2 Terminology and main statement
	2.1 Ribbon graphs and the noncommutative Hessian on single trace interactions
	2.2 Multi-trace interaction vertices, effective vertices 
	2.3 Including multi-traces and the main result

	3 The proof of the main statement
	4 Conclusion
	Acknowledgements
	Appendix A On ΓN and  RN
	References




