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Abstract. We obtain in closed form averages of polynomials, taken over hermitian
matrices with the Gaussian measure involved in the Kontsevich integral, and prove a
conjecture of Witten enabling one to express analogous averages with the full (cubic
potential) measure, as derivatives of the partition function with respect to traces of
inverse odd powers of the external argument. The proofs are based on elementary
algebraic identities involving a new set of invariant polynomials of the linear group,
closely related to the general Schur functions.

1. Introduction

In their papers on intersection theory on moduli spaces of Riemann surfaces, Witten
[1] and Kontsevich [2] discussed certain identities on matrix integrals. We provide
here algebraic proofs for these statements which read as follows.

Let X,Y,A,... denote N x N hermitian matrices. For A positive definite, hence
A~! well defined, introduce the measure

N
Ny _ (9 \—N2/2 1 2
dp vy = @m)~N HdY“ H dReY;;dImY;; exp — > trAY
i=1 1<i<j<N
=dYexp—%tr/lY2. (1.1

Proposition (K). For any polynomial P in the traces of odd powers of Y (“odd traces”
for shor?), there exists a polynomial Q in odd traces of A™!, such that, independently
of N large enough

du(Y)P(Y) _
W = Q™. (1.2)

* Laboratoire de la Direction des Sciences et de la Matiére du Commissariat 2 1’Energie Atomique
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In Sect. 2 we exhibit more precisely the surjective map K : P — @) (Proposition
(K’)) which turns out to be defined over Q, the rationals, and obtain its kernel. Upon
applying Wick’s theorem to the computation of (P), i.e. performing a “fat graph”
expansion [1,2], the proposition amounts to intricate algebraic identities, since each
graph contributes a symmetric rational function of the eigenvalues of A. In a previous
paper [3], two of the authors proved what amounts to a special case of this conjecture
(P was a polynomial in trY3 only) by a detailed but painful analysis, which admitted
however a generalization to more general integrals not considered here.

It follows from (K) that the integral

B f dp(AN)(Y) exp étrY3
Jau )

= <exp£ trY3> A™hH (1.3)
6 (N)

admits as N — oo an asymptotic expansion ='(6 ), each term of which is a polynomial
in the normalized odd traces

2 _
Orosr = “h 1 tr A—2F1 (1.4)

which become independent variables. Fore a more accurate definition see [3]. Similarly
for P a polynomial in the odd traces of Y, the quantity

(Phoy) = (PO exp 2 tr Y )y (47) (1.5)

admits an asymptotic expansion {(P))(6 ), each term of which is independent of N
for N large enough. We then have the second proposition conjectured by Witten and
discussed in Sect. 3.

Proposition (W). For each P as above there exists a polynomial R in the derivatives
9. = {0y,,0p,, ...} such that

(P)(©.) = R(95)Z(0). (1.6)

The invertible mapping P < R, defined over Q, is given explicitly by Proposition
(W)

The idea underlying these proofs is simple enough as it reduces to compare
calculations for matrices of size differing by a finite amount. To make this rigorous,
we have to follow an indirect path which unfortunately tends to obscure the proofs
in a maze of cumbersome notations. On our way we are led to introduce a set of
polynomials denoted f (), in infinitely many variables § = {6,,65,...,05,,...},
closely related to the generalized Schur functions, in terms of which our results are
most simply expressed [see Eqs. (2.18) and (2.27)]. We tabulate the first few f ’s as
well as some expressions obtained in the text (Tables 1-4).

The reader might rightly wonder about the meaning of such results. The answer is
that both (K) and (W) enable one to construct general “observables,” or topological
invariants, in the combinatorial treatment of moduli spaces [1,2].

This work was prompted by questions raised by E. Witten and M. Kontsevich [4].
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2. Proof of Proposition (K)

2.1 Preparation

For X a generic N x N hermitian matrix with eigenvalues z,,%,,..., Ty, and u a
complex variable, the rational function
1 —uX
F (u; X) = det 2.1
1 X) = det 7 Tux 2.1)
1
admits for u in the disk D(X) = { Ju| < Tp—|x_|} a convergent power series
i 1T5
o
Fi(u; X) = Z uFp, (X). (2.2)
Each p,, is a polynomial in the odd traces of X, normalized in this section as
tr X2n+1
0 X)y=-2—— 2.3
2n+1( ) m F1 ) ( )

homogeneous of degree k, by assigning degree 2n + 1 to 0,,,,,, as follows from
identifying

X2n+l o
. _ 2n+1 _ k
Fi(uy; X) = exp( 2 E U tr2 T 1) = kgzou Pp(X). 2.4)

Considered as a polynomial in the infinitely many variables 6 we therefore have

]

@)= > ] ; : 2.5)

vj>0,50dd j=13,.. 7"
k=v1+3v3+---

By abuse of language we will call these functions Schur polynomials, although they
are obtained from the standard ones by setting all the even variables 6,; to zero. We
also extend the standard definition by setting p, = 0 for £ < 0.

More generally, for &k, k,, ..., k, non-negative integers
Pky—n+1  Prj—n+2 -+ Pi
pkz—’fl‘f'l pktz—'fl-f-z e pkz
chy, e O)=] : AN KA (2.6)
Prp—n+1 Prp—nt+2 -+ P,

is a polynomial in the odd traces ¢ , antisymmetric in its indices, of degree
n(n — 1)
dgy = Z k, — 2.7

which has to be non-negative for ch_ to be non-vanishing (observe that ch, . o=
chy, _y,.. k,—1)- Again we extend the definition by requiring ch_to vanish if any of
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its indices is negative. Expressed in terms of 8 ’s, ch_is akin to an ordinary character
of the linear group when we let the even 6’s vanish.!
We introduce the following generating function

1—u,X
(U, X) = ¢, (U, .. u,) H detm ,
1<i<n &
H — 2.8)
¢n(u1"~'aun)= Z_—]7 ¢1=¢0=1
1<i<j<n U; + u;
such that
1
I @tupFoe,. . s X)== 3" b, . uffch, . (X), (29
1<i<j<n s kiyeskn
where the short-hand notation stands for
[k, ubn = : (2.10)

and Fy = 1, F,, = 0 for n < 0. We can then think of F,, as a function antisymmetric
in the n variables u,; and of infinitely many variables ¢ , by substituting for ch_in the
series expansion its expression as a polynomial in the odd 8 ’s. The following enables
us to replace in the statement of Proposition (K) any polynomial P in the 6§ ’s by a
polynomial in the ch (6 ).

Lemma 1. Any homogeneous polynomial in the 8 ’s admits an expansion in terms of
ch’s of the same degree with ordered positive indices.

Indeed if to k; > k, > --- > k, we let correspond the Young tableau 7' with
k; —n+1 boxes in the first row, k, —n <2 in the second .. ., the standard Frobenius
duality relation takes in our case the following form:

(oo}
[«@i + 16y, )2+ = 3 xp([(1"13% .. Dchp@).  (2.11)
j=0 Ti|T|=1Qj+ D541

J

So on the one hand the definition (2.6) of ch yields its expression in terms of
0’s through Schur polynomials, and on the other hand the above relation, where
x7([1¥1373...]) denotes the character of the symmetric group on |T'| symbols
evaluated on the corresponding class (involving only odd cycles), yields reciprocally
an expression of any monomial in the 8’s as combination of ch ’s. We remark that
all coefficients involved are rational since x takes only integer values.?

X "
1 Of course for the standard characters one sets §,, = tr —= for any positive n
n

2 The lemma does not imply that the ch () are linearly independent for if T is the Young tableau
dual to T', chx(6,) = chr(6) as a consequence of the fact that x and xz, which differ only by the
signature of the permutation, are equal on classes involving only odd cycles, the latter corresponding
to even permutations. Unfortunately, these are not the only relations on the ch-(6 ) which form an
overcomplete system of generators. For a better choice, see below
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To understand the origin of the property expressed by (K), consider the Gaussian
integral

1
Zyy = [ dpP () = , 2.12
1<i<j<N
where A, ..., Ay are the positive eigenvalues of A and we use the positive square

root of detA After performing the “angular” average over the argument Y [5], this
becomes

Zy= [ O=A)Zy@h

1<i<j<N

_ 1 i A
T (det A)1/2 11 X+ A

1<i<j<N % ¥

HNW-1/2 gk, —
- ) /H Sdetle 2 Ji<pmen H 7 (2.13)

1<i<j<N Yi TY;

The integral over the eigenvalues y, of Y is well defined since for i # jas y,+y, — 0
the determinant in the numerator vanishes, whereas the exponential factors (for /f > 0)
ensure convergence at infinity. Both sides are antisymmetric in the \’s and up to
factors we see that the (antlsymmetnc) Gaussian transform of [ (y; —v,)/(y; + y,)is

a similar expression in the A=!’s i<j
This suggests to compare Z ., to Z,, with an argument of the form A’ @ A, where
A is an n x n matrix with eigenvalues A],..., )\, and A as above. We can also split

the integration variable Y’ @Y in the diagonal form occurring in (2.13). We integrate
separately over Y and Y to get averages over functions F,, of the argument Y in
terms of similar functions of A~!. Both admit expansions in odd traces of A’~! and
are at the origin on the property expressed in Proposition (K).

For analytic reasons it is however difficult to carry out this program directly.
Therefore we take an indirect route based on the same idea which can be summarized
as follows.

We have first traded polynomials in odd traces (of Y or A~!) for linear
combinations of chp(6.). In a second step we will substitute for ch-(§ ) an equivalent
complete set denoted f (f) indexed by positive integers, also antisymmetric in its
indices, and shall prove the main result of this section ((—1)!! = 1)

Proposition (K’). Any polynomial in odd traces admits a unique expansion in terms
of f.’s and vice versa. Moreover, independently of N large enough

<fk1,...,kn>(N)(A_1) =0 ifat least one of the k; is odd ,  (2.14a)

(Faky,.o 2k yA ™D = H(2ks —DU=DF fi 647D (2.14D)

s=1
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We have therefore (i) to define the f’s (ii) to show their equivalence with the ch’s
and linear independence (iii) to obtain the integrals (2.14a—b). Completing these three
steps will prove the proposition.

2.2 Definition of the f (0)

For X hermitian N x N, let z,,...,z be its eigenvalues assumed all distinct. We
define X, as hermitian N — 1 x N — 1, with eigenvalue z, omitted, similarly for

a1,ag;..."
As a meromorphic function in the variable u, ', F, (u;,...,u,;X) defined in
(2.8) can be expanded as a sum over its simple poles plus a contribution at infinity
(arguments with a hat are to be omitted)

F (... ,u,; X)
=(=D""'F,_ (4, uy, - u,; X)

N ~
_22 UiZq Fn—l(ulvu2""’un;Xa)

n
u N N
+2) (D L F, @y, uy, Ty, u X)) (2.15)
1=2 Uyt

Upon iteration, this yields

E (ug,...,u,; X)

=S Y b B By u (DT
=0

1<i) < <ip<n

(=1)rr=D/2 [ u; T, ]
x det s at . (2.16)
Z Fr(x_l ’m;rl; Xal,...,ar) 1+ uisxat 1<s,t<r

1<a;<..,ar<N ap "

Here (—l)g){i} is the signature of the permutation (1,...,n) = (¢,...,%.,1,... ,31,
.. ,'Z’T, ...,n) and ¢ is defined in (2.8). The first term (r = 0) on the right-hand side
is ¢(uy,...,u,) and

(- l)r(r— 1)/2

-1 —1.
Fr(xal L ’xar ’ Xa,l,...,aT)

= [ el fe 11 %oy T @.17)
p— x p—
1<s<t<r Tas = Tay 1<s<r as ~ 1
1€{1,2,...,41,...,8r,...N}
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For n, k; > 0 define

fkl"")kn(X) = zn(_l)kl+"'+kn Z

1<a1<<an<N
(_1)77,(71,—1)/2
X
Fn(x;ll, sz X

alv'--,an)

det{z}'] <, e (2.18)

and extend this definition to n = 0 by setting f(X) = 1. These functions
(antisymmetric in k,,...,k,) appear at first as rational symmetric functions of X.
We shall soon see that they are in fact polynomials in 6 (X) and thus still well
defined when some eigenvalues coincide. Let us insist on the fact that we assume all
indices positive, otherwise let f = 0. We can now compare the two expansions of
T, — u)F, (uy, ..., u,; X) on the polydisk u; € D(X), namely

1<j

1
— > ubruFrehy L (0.0)

n!
kl,...,anO
= II « uHZ > ek X)
1<i<j<n ke ke >0
kl k
Uy, oo uil’“
< oy v I @ty L |, @219)
1<i; < <ir<n 1<i<j<n }Vl T
wl o
™ T

where

(2.20)

ij

—1 ifi,f€{l, .o iyynnsipy...,n}
1 otherwise

We need a few extra notations. Let the generalized antisymmetric Kronecker symbol
be

Okyoomsbrsmy . my = 408, o Tici j<r 221

and define a shift operator by

= (P'9)y = Gyt» LEL. (2.22)
Finally we write 7 U J for a partition of {1,...,n} into two disjoint ordered sets
I'={iy,...,5} and J = {jy,..., 5,5} | +]J| = n, and denote by (—1)7%.7 the
signature of the permutation (1,...,n) — (i, ... s J1s e+ -5 Jpap-

Identifying the antisymmetric coefficient of |u*1 ...u*"| in the previous equality
yields the desired linear relation between ch ’s and f’s,

chkl,,,,,kn(e,(x»=Z(—l)g“’»f{ IT e +mh I1 <P151+P1%1>}

IuJ r<sel i€el;jed
X frg ks (X0 kg 1= 11125000 ¢ (2.23)

0 7’|I| 710
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Explicitly for n = 1,2, 3 this reads
chy(X) = pp(X) = b5 o + fr(X),
chy 1, (X)) = 6y, kyit0 T Fay =18k, 0 + fio, (XD, 1
= Sry=1( X0y, 0 = Fr, (XD, 1+ Froy— 1,0, (KD + Fi) =1 (XD
Chkl,k2,k3(X) = 5k1,k2,k3;2,1,0
+ Z(fkl—z(X)5k2,k3;1,o + fry =10, k2.0 T S, (XDbpy 0.1)

cycl.

+ Z ([fkl—l,kz(X) + Fiy ky=1 (X160, 2

cycl.
+ Uy =2,k =1 () + fiy—1,5,—2(XD10k, 0

+ [y 2,0, O + 2, 1y 1 O + iy -2 (X016, 1)

+ i =2,k =1,k (KD + frey—2,89, k3 —1(X)

+ Fry ky—2,k3—1CKD) F Fiy —1, k2,15 (X)

 Foy =2,k 1D + Sy iy 103 —2(XD) + 25 1 gy 1,01 (XD -
(2.24)

While k,, ks, ..., k,, are non-negative on the Lh.s. of (2.23), we recall once more that
on the right-hand side any f with a negative or zero index is set equal to zero.3
We can rewrite (2.23) as follows:

Chk1+n—l,k2+n—2,...,kn (X)

- TLasneh I a+np I1 A,
IuJ r<s€l i€ljed p<q€J

X sz] ki (X)‘Skjl T L (2.25)

The operator (1 + @), @ = P, P! admits as formal inverse (1 +Q)~! = > (-Q)"

r>0
or — Y (—Q)". When acting on both sides of (2.25), either form yields equal finite
r<—1

sums as the reader will check. We can therefore invert (2.25) as

[T (+PePeh by

1<i<<n
_ —1y—1
= Z fkil,...,kiIII(X) H P, 1+ P, P7) 5kj1,...kJ|J|;|J|—1,..A,0-(2-26)
uJ r<seld

For k,...,k, > O the only non-vanishing contribution on the r.h.s. of (2.26)
corresponds to J = (). Indeed when J # 0, the antisymmetric Kronecker symbols

3 Equation (2.24) suggests a way of extending the definition of f s to zero and negative indices.
For instance we could have defined ¢,,, = f,,, form > 1, and ¢, = 1 to get ch, = ¢, = p,, for all
k > 0. In the more interesting case with two indices, one can extend ¢y 1, = fx, x, for ky,k, > 1,
0 i 0= Fi, for ky 21, 005, = —fi, forky > 1, 50 =1, and finally ¢_; ; = -2, in order

to get chkl,,c2 = Pry—1ky T Py ky—1 for all k,k, > 0. For a general expression for ¢ see Ap-
pendix A
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For k,,...,k, > 0O the only non-vanishing contribution on the r.h.s. of (2.26)
corresponds to J = (. Indeed when J # 0, the antisymmetric Kronecker symbols
always contain the constraint that at least one of the k; be zero or negative.
Consequently, with r an antisymmetric Z-valued n X n matrix, if we mean by r > 0
the conditions Tsij > 0 for ¢ < j, we find the inversion formula

SN C.9)

X Tij 2.27
= Z(_1)1<] Chk1+n—1+27‘1],k:2+n-—2+27‘2]',...,kn+27‘nj (X) : )
r>0 J J J

The sums over the r’s on the r.h.s. are finite, since ch (X) vanishes whenever
k,+n—p+ ;rpj < 0. We see that f is indeed a polynomial in 6 (X) and

since no reference is made to the size of the matrix X, the two inverse formulas
(2.23), (2.26) can be thought of as relating two families of polynomials in infinitely
many variables 6, 6;, . ... Furthermore,

deg fr, k00 = K, (2.28)
s=1

we have therefore

Lemma 2. Any polynomial in 0,,0s, . .. admits a unique expansion in terms of f = 1,
feok >0, fi by >k, >0,

Uniqueness is a consequence of a dimensional argument. The dimension of the
vector space of polynomials of degree n > 0 in 6,,0;, ... is equal to the number of
partitions of n in odd integers, while the dimension of the linear span of f’s such

that k, > ky >--->k. >0 Y. k,=mn,r >0, is the number of partitions of n
1<s<r

into unequal parts. The two are equal by virtue of Euler’s identity

. 1
[Ta+q FHm

n>0 n>0
=1+q+¢+2¢ +2¢* +3¢° +4¢° +5¢" + 6¢° + -, (2.29)

and of course all coefficients in f ’s are again rational.
The reader will find in Appendix A some relations enabling to compute f’s

efficiently. We illustrate the change of basis from f’s to monomials in § in Tables
VL gv3

1 and 2, where we use the notation 6v v; ; for the monomial —- =- ...

!
vl vl
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Table 1. The f polynomials up to degree 8. The notations Orv13v3 ke k4l ) is a shorthand
0!/1 9113 0"2k+1

for 0 Dkt
n! vl Va1
fl ‘:6[11]
f2 012]

5 =03+,
fan =03y — 20,

fo =04+ 015,

f3,1 - 29[14] [1131]

fs =05y + 0231, + G5y
faq =365 =261

f3,2 =26 15] 1231] + 29[51]

fo =06+ 0331y + 151y + b2
f5,1 =4916]+€133l] 01151]—2032]
fap = 506) = 0331y + 26132

fra0 = 29{16] = O35y + 20[11511 — 46132,

fr = 0um + Opasny + G5y gy + Gy
Foi =567y + 26431) — Opp1g2y — 201,

Fso =907y = Opyas1y + 26,14

faz = 59[171 - 0[1431] + 20[11321 - 2‘9[71]

Japn = 79[17] - 2‘9[1431] + 26251y — 2‘9[1132]

fo =08y + 05517 + 0y351) + 61232 + 01917 + 0151
f11 =608+ 36,531, + 613517 — Opy191) — 2003151

foo = 148,8) + 20,551 — G351y — Opagey + 203151

fs3 =148,8 — 6 -y +26 6
fs20 = 160[18] — 20“531] + 6[1351] — 20[1232] + 20[1171] - 20[3151]

[1531) 113s1 112321 ~ Y3lsly

faz1 = 129“8] - 39[1531] + 219“351] - 29[1172] + 29[3151]
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Table 2. Expression of § monomials in terms of f ’s up to degree 8

203

Oy =1

b2y =1
1

O3y =3z 2f+ fl
1

Oy = §[f3—f2,1]
1

Oy = §[f4 + 3,11

1
sy = 3(2fs = f,]

Ous)

1
E[Zfs +3f41 +2f5,)

1
0“231] = 3[2f5 - f3,2]

O2)

1

9[51] - g[fs - f4,1 + f3,2]
1

06y = 4—5[2f6 +4fs1+5f1p+ f321]
1

O331) = §[4f5 +2f50 = 2f42 = F32,1]

1
Opiis1y = g[zfs —fsa+ f32.1]

1
g[fs —fsit+ fap— Fi1]

Ouy

Opi2s1y

Oy

=3
1
6}1431) = 6[2f7 +2f61 — faz— fapil

1
?[4107 +10f61 + 18fs, + 10fy 3+ 714511

1
§[2f7 = fsa+ fapnl

1
Opi132) = 5[2f7 —fo1 +2fs3 = fapn,l

1
=clfs+ fsp— fsq — fa3l

7

B8y

O3sty

B9y

Oatsty

1
315

1
Oussty = g5 l4fs + 6f1,1+4f62 —2fs3 —2f521 —3fa3,.]

1
<4fs +2f10 —2fer —2fs3+ fso1 +2fa3,]

15

1
Op2s2) = §12fs — fo o +2f53 = f5,01]

1
7[2f8 = foa+ fs20— fa3,1]

1
E[zf“ =2f310+2f62 = fs3— Fspu + fazal

[fs+3f11+7fep+Tfs3+4f521+3f43,]
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2.3 Averages

To complete the proof of (K’) it is now sufficient to perform the averages
(f.(0(Y))) ) For this we insert the original definition (2.18), taking the size of
the matrices large enough (in particular N > n, the number of indices). Of course
n > 0, since for n = 0 we have nothing to prove. Thus

(Frogykon @. Ny

(_1)N(N—l)/22n(_1)k1+...+kn }\
- N1Zy(4) / H det[e Ea li<ap<n

Ya — U yar -+ yas
< 11 > I =
1<a<b<N (>\a - Ab)(ya + yb) 1<a;<-<an<N 1<r<s<n yar — yas
Yo, T Y,
% 11 =2t detlyf? 1y < pmpen - (2.30)
1<t<n Yar =Y

1€{1,...,41,00,8m,..,N}

2
_¥a
We expand the N x N determinant det 2 according to Lagrange’s formula as an
alternating sum of products of determinants of size n and N — n respectively, take
signs carefully into account and note vast cancellations, to get

(Fryy kn 0. YD)

( l)N(N 1)/22n( 1)k1+ +kn/ dya
T N!Zy(A) Ay —Ap) H\/z_ﬂ 2

1<a;<--<an<N

1<a<b<N

1<b; < <bp <N
— y2 A

X H (—1)b‘+'"+b"M det[e_a_zh]ae{l,...,al,...,an,...,N}

a<a Ya + Ya! b€{1,...,51,...,l;n,...,N}

a,a’€{1,...,41,...,an,...,N}
R
x det[e 2 li<sit<n det[yfﬁhgs,tgn . (2.31)

Foreachsetl <a, <a,--- <a, <N the integral over the corresponding y’s yields
equal results while the integral over the remaining y’s yields a factor Zy_ (4, ,.),

{Fiegseoo o NNy

_ (_l)n(2N—n——1)/22n(_1)k1+...+kn ZN—n(Abl,...,bn)
n! 1<b<tomey INED
H ()\b - )‘b/)
oy, bt e{l,...b,....bn,...,N}
X (_1)b1+ +bn
[T Qo=X)
1<b<b/ <N

b
/ H S U S @32
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The last integral vanishes whenever one of the k; at least is odd, hence we get (2.14a)
(Frprkn @ YD)y =0 if at least one k; # Omod2. (2.33)

whereas using fd;l/y2'°6’>‘y2/2 = /21 /X 2k — DIATF, we get
(Faryeo 2k O .Y vy

— 2n(_1)n(2N——n—1)/2 H(zks — DN Z

s=1 1<b; <+ <bpn <N 1<s<t< N
Apg b, A, + A &
X ——t ———det[ A\ )< 4 - (2.34)
Ao, = s, lﬁ.slln M. — N by N1<s,t<
be{l,....,b1,....bn,...,N}
Since (A, + Ay)/(Ay — Ay) = —()\b_1 + )\1;1)/(/\;1 - A;l), comparing with the

definition of f (0'(/1“1)), we obtain (2.14b) in the form

Pty ain @ YD)y = (=DFT 50 [T 2K, — DS, BATY)  (2.35)

s=1

as claimed. This completes the proof of Proposition (K’). We add a few comments.
(i) As shown along the way the map K : P(8 ) — Q(0)) is defined over Q.

(ii) Since f ’s generate all polynomials in odd traces, this map is surjective. Its kernel
is the linear span

Ker(X) = {linear span of f . (8), n >0,
such that at least one of the &, is odd} .
Indeed any P(f) is a finite sum
PO)=a+3, D ik Sk @) (236)
n>0ky>ky> - >kn >0
if K(P) =0, it follows that

Z oty 2bn Ty @) =0 = agp, 5 =0. (2.37)
k1>-->kn>0

Therefore if d(n) denotes the dimension of the vector space of polynomials of degree
n in 0 ’s and dy(n) the dimension of the subspace annihilated by K, we have

> dmyg = [[a+g¢™

n=0 n>0
dom)g™ = [ +¢™ - [T + ™
; 0 go }:[0 7 (2.38)
=11 —ITn-H (1 -1I %)
nzo(l—q ) n20(1+q )

=q+2¢ +¢" +3¢ +2¢° +5¢ +4¢* +--- .
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3. Proof of Proposition (W)

Notations being as before, we consider the integral (1.3),
~ o Al (V)exp L ry?
f dp A )

which admits an asymptotic expansion, each term of which is for N sufficiently large
an N-independent polynomial in the odd traces of A~!. We keep the normalization
(2.3)

= <exp£trY3> A, 3.1
6 (N)

TrA=2" 1, (3.2)

2
—1
O (A7) = T2k +1
As N tends to infinity these become independent variables and the asymptotic expan-
sion is denoted =(6 ). For any polynomial in odd traces P(Y) = P(rY, trY3, ..)

set

(Phy = <P(Y) exp (% trY3)> A™h. (3.3)
N

From Sect. 2 it admits an N-independent asymptotic expansion {(P))(f.) in the odd
traces 6, ,(A~"). Explicit calculations performed by Witten [1] suggest that one can
express this average as

(pP) = R<3%.>5(6,)‘ (3.4)

where R is again a polynomial (with constant coefficients) in the derivatives 3 ,
2k+1

and conversely that for any such R there exists a P. Using techniques developed in
[3], one can for instance derive closed expressions for R a monomial in 6, or 5 (see
Appendix B)

N _ G3n +m)! Y\™
(30;) == = S {(=3) )

m,n>
3n+m=k (35)
8 k 3 k 1 ’ytl’(l,,-)3
(5:) 200 =+ 300,51+ 3y (")

and a more cumbersome, although perfectly explicit formula for R being any
polynomial in both 8, and J,, (see Appendix B for details).

The proof of Proposition (W) is based as before on the comparison of the
integral over N x N matrices =, defined in (3.1), to the same integral =, .
over (N + n) X (N + n) matrices. Indeed it is easy to see for n = 1 that in the
expansion of =y (A™! @ A™"), where ) is a real positive number and A a positive
definite diagonal NV x N matrix, the terms of degree 3k < NN are obtained from those
of the same degree in the expansion of = (A~!) by translating the variables 6 (A1)
according to

_ _ _ _ 2 i
Oy (A7) = 0y AT @ AT = 6,44 1)—2?/\ 7=l 3e)
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Therefore in the usual N — oo limit, we can write

., 0
EO\" A™ 1y _ —2j—1 fo 1
=07 @47 = eXpZ 2 +1’\ 9y, )
=Y A Fp @)= (3.7
k=0

We see that the power series in A™! on the r.h.s. is a generating function for the Schur
polynomials (defined in (2.5)) of derivatives 0

2 1o}
O\ =~ 7
AR 2j+1 06,4, (3.8)

0,; =0
acting on =, as a function of the infinitely many variables 6,, . Increasing n amounts
to iterating this process, and we get in general a generating function for any product
of Schur polynomials of 0 acting on =. These products span the whole space of
polynomials in the variables d,,, .

We are left with the task of computing the Lh.s. of (3.7) and its generalizations.
Proposition (W) will follow if we can find expressions of the former as generating
functions for expectation values of polynomials of the form (1.5). This last step
turns out to be elementary, and leads to explicit expressions for the aforementioned
polynomials. It is summarized in the following

Lemma 3. Let A = A, & A, be the decomposition of the diagonal matrix
A = diag(\,...,Ay,,) into the direct sum of two diagonal matrices A, =
diag(A(,...,A,) and A, = diag(\,,,..., A, n)- We have

H M: N(A—l 69/12_1)
—n+ 1
1<i<y<n Ayt )‘J'
n 26N, — A )+ Y, —y
— d m P m P
/ 1:[ vy 11 2000 M) + U T Uy (39

I<m<p<n

2iN+y - Y, Al
<<Hdt(2“\l+yz+yz>> 47

1
where dv,(y) = (\/2m)? exp(iy®/6 — \y?/2) dy is the measure of integration over
the eigenvalues y adapted to our problem, and the double bracket denotes the integral
over the N x N matrix Y, as defined in (3.3).

The lemma will be used to expand both sides of (3.9), when N — oo, as formal
series in )\j_l, 1 < j < n, for large A’s. On the Lh.s. of (3.9) we get as coefficients

of this series polynomials in the derivatives w.r.t. § (A5 1), whereas on the r.h.s. one
gets averages of polynomials in the odd traces of Y,, which completes the proof of
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Proposition (W). Before proving Lemma 3, let us illustrate the mechanism in the case
n = 1, where (3.9) reduces to

= 1 —1\ _ y+2iA-Y
v toa - fao(sa ()Y o

Expanding both sides in powers of A~!, using
EnaO oA h = /du WY (A= W _mp o (L (3.11)
N+1 A ~ 2 m \ 2 N

with N — oo, and integrating term by term over y, we can identify the coefficient of
A% in (3.7) as

Y
pr(8)=0) = Z (—l)scs,k<<pk—3s (0. (52‘)) >>N (3.12)

0<s<[k/3]

where

(3.13)

‘il (k—3s+1—1)! (65— 21 — D!!
SRl Uk -3s -1 627428 - D)

and [x] denotes the integral part of z. For k¥ = 0, (3.12) reduces to the identity
{1) = Z(6.). The general case with n > 1 will be dealt with below. Let us turn to
the proof of Lemma 3.

At first the matrices A, A;, 4, involve diagonal real positive elements, but if we
introduce a cut in the complex plane along the negative real axis, the integrals make
sense for each eigenvalue having a positive real part — as absolutely convergent
integrals; as semi-convergent ones we can even extend them to the imaginary axis
except the origin. To give a meaning to the following operations we will first
continue analytically the A to imaginary non-vanishing values. Similar techniques
were implicit in both [2] and [3]. With this proviso in mind we return to

1
n+N(/1 ) n+N(A)/dY 6

where Z,  (A) is defined in (2.12). We perform the change of variables Z =
Y + 2i(A; @ 0), with the obvious definition for the (n + N) x (n + N) matrix
A, @0 = diag(A(,...,,,0,...,0). Due to the relation

tr(Y3)— 1 tr(/le) (3.14)

(A, ©0)0D Ay) = (0& A,)(A, ©0) =0

the trace in the exponential becomes

émﬂ) —~ %tr(AYz) = étr(Z3) - % tr([(0D A,) — (A, D 0)]Z%) + % tr(A3). (3.15)

We see that except for a constant term, the form of the exponential term is conserved,
up to the substitution A = A, A, - A= (0 A,) — (A, ®0). We can now perform
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the “angular” average over Z [5], which results in

En+N(A_l)
A+ A jasid z—z

B X, — & /Hd”Ak(Zk)He3 gl

1<1<J<N+n J 1<l<m<N+n

™ (3.16
Wtz (3.16)

where the X’s are the diagonal elements of 4, i.e. X, = —), for 1 <k <n, X, = A,
for n+ 1 < k < n+ N (recall that the X’s are purely imaginary, so that the minus
sign causes no harm in the integral). As usual the antisymmetry of the integrand in z’s
in (3.16) automatically takes care of the denominators z; + z,,,, by antisymmetrizing
the measure. We now perform the opposite change of variables, but this time on the
eigenvalues z by setting

Z, =y + 2iA, 1<k<n

1

which leads to
EpnUAr @431
- I 5oy T a0
= — ' m
1<i<j<n A; Aj n+l1<l<m<n+N AL A

N+n .
Yy — Y + 2000 — A,)
X / g a1 Yt g, + 200 + N,

1<l<m<n

vy 20\ —y,
ST | (e Ay | R A A | — Ys (3.18)
nti<icy<nin T Y G, BT AATY,
n+l1<j<ntN

and amounts to the statement of Lemma 3 since

— N+n
A+
H )\—1 _ )\Tl / H dy}\k(yk)
n+1<l<m<n+N 7 m k=n+1
" I Yi —Y; Yy + ZZ;\Z -y,
n+l<i<j<n+N Yi TY; 1<i<n Y+ 2+,
n+1<j<n+N

y, + 20\, Y>>> . 319
<< H dt(yl_{_h/\l_*_yz N(A2 ). (3.19)

1<i<n

Remarks. (i) Once we are through with the proof, the lemma remains valid as a
statement on asymptotic series for real positive eigenvalues \’s.

(ii) The lemma enables us to give several expressions for the same = by splitting
the N eigenvalues of A into two sets N = N, 4+ N,. For instance we find for N =2
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the various expressions with A = diag(A;, A,),

+2i(N —A) AN +A
_/11—/ d ) 2 T (390
2 % k1_1[2 V/\k k) Y+ U 200+ X)) A=A\, ( Y
yl -'r' 2Z)\
dv, () L2 " (3.20b)
/kIIIZ 2y +2z)\1+y2
- Y, )‘1 + A
dvy (y ) , (3.20c)
/kl_llz ATk Z/ +, /\2—)‘1

where (3.20b) admits an alternative expression with A\; < A, and (3.20c) is understood
after antisymmetrization of the measure. It is interesting to check that the difference
of any two of these expressions can be written as the integral of a total derivative
(and therefore vanishes)!

With Lemma 3 in hand, we can now obtain the most general combination of
derivatives acting on =(6 ). The Lh.s. of (3.9) for N — oo converges as an asymptotic
series in 6 (A1) to

A=A
11 A:(A O..o e
1<i<j<n
A — A, . _ _
= 11 )\.+)\J 3 H)\ P, (0)---p,, (0)Z(O.(A71). (3.21)
1<i<j<n " * J r,r,eTn i=1

Expanding the prefactor as a power series in the domain A\;' > A\;' > --- > A~!
and performing a similar expansion on the r.h.s. of (3.9), it is possible to rearrange
the series in terms of our f ’s. More precisely, it is simpler to use the extension ¢ of
f described in Appendix A, to zero or negative indices, generated by the series

FO 00 =) HA " D 0.(X)
m;EZ k=1
ATt .
= II X—H—lz HA P, (0.(X)) (3.22)
1<i<j<n n; >0 i=1

expanded in the domain )\1_1 > > A 1. The Lh.s. of (3.9) reads therefore

n(n—1) /\_1 — )\,-l

-y 2 I S—LE'e..extea™)
1<i<j<n 7' >‘
n(n—1) n
=D 2 Y I Cm, mn@IEAT. (323)
mE€Z k=1

To perform such an expansion on the r.h.s. of (3.9) we should similarly order the
arguments A +(y,/2¢) (in modulus). This looks at first unreasonable since the 3’s run
along the whole real axis. However we recall that we look for an asymptotic expansion
of an absolutely convergent integral over y,,...,%,, as each A;,..., A, goes to
infinity. With an exponentially small error we can therefore bound the domain of
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integration in the y’s and assume the \’s large enough so that the |\, +(y;,/2¢)| remain
ordered. This means that in the sense of asymptotic series we can perform an expansion
similar to the above (3.23) but this time with ¢ (Y/27) in the integrand. Integrating
on the y’s as we did before, we can identify the coefficient of A "' ... A\ ™",
m; > --- > m, > 0 in the resulting asymptotic expansion. We obtain the main
result of this section in the form of

Proposition (W’) Any polynomial in derivatives acting on =(0 ) can be expressed as
an average over a polynomial in odd traces of Y and vice versa. More precisely for
m;>--->m, >0,

Sy ma (0)E(0)

= H(_ 1% Cs;om; «(pm] —381,...,mpn—3sn (G(Y/2Z))»N : (3.24)

We recall the notations and make a few comments.

2 0
@ a'_{—%*‘l 602k+1}.

(b) The ¢ ’s are reduced to f ’s with positive indices according to the rules (i)—(iv)
of Appendix A.

25 1 (m—3s+1-1)\ (6s—2l— D! .
=) — ———, where th binatorial fact
©) csm ZZ% 5 ( ; ) 1025 — D)) where the combinatorial factor

can be seen as a polynomial in the variable m — 3s with integral coefficients, hence
remains integral and well defined for m — 3s < 0. It is easy to rewrite

Lo i6l(6s—2l—l)!! 4s =20\ (m—3s+1—1
ST (12 e (s - 20— DI\ 25— 1 !
exhibiting (12)*c, ,,, as an integer. Since the (s are linear combinations of f s with

integral coefficients (see Appendix A), the relation (3.24) involves at most rational
fractions with denominators (12)2% as coefficients.

(d) The “leading” term in (3.24) corresponds to s; = --- = s, =0and ¢, ,, = 1,
hence for m; > --- >m, >0,
Frgrmn OIEO) = (i, 0.(Y/20))) y + lower.... (3.25)

where by lower we mean averages over polynomials with smaller degree in Y.
Therefore the system of equations (3.24) is triangular and can be inverted, vindicating
the statement (W’).

(e) In Table 3 we have recorded explicitly the first few cases of (3.24) up to degree 8
(the argument in the average is 6 (Y/27)). The reader can check — as we did in Table
4 — that these data are in agreement with formulas (3.5) of this section, expressing
derivatives w.r.t ; and ;. Also one can make contact with earlier results by E. Witten
[1] expressed in terms of variables ¢ related to our § ’s (1.4) through

@+ DU
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(f) There exist simple cases of (3.24) when successive m’s differ by 3 and the last
one is 1 or 2, where, due to the antisymmetry of f ’s, the relation (3.24) reduces to
fa+3k,a+3(k—1),...,a+3,a(6.)5(0.) = <<fa+3k:,a+3(k—I),...,a+3,a(0. (Y/ZZ))»N (327)

fora=1,2.

Appendix A. Calculation of f,’s

To make the computation of the polynomials f simple and explicit, let us use the
definition of the characters ch_in terms of our Schur polynomials p (2.5) to rewrite
(2.27) as

1- P, P!
Tryen @) = { —1—%}1’;9 (), 0) ... py, (6)
1 1§i1;]['§n 1+ Pkipkjl 1 2
= Z ( H aw)pkﬁz,.u(e.)...pkn@w(a), (A.1)
r>0 M<i<j<n J J

where o, = (-=1)"(2 — 6T70) is the coefficient of y” in the small y expansion of
(1 —y)/(1+y), and the sum over r (defined as in (2.27)) is finite (k, + > r,; > 0).
J

The second line of (A.1) makes it straightforward to extend the definition of f’s to

@ ’s including negative or zero indices. Namely define for m,,...,m, € Z,
Conpomn = < 1T arij)pml+zm Pt s (A2)
r>0 “1<i<j<n i B

with the convention that p,, = 0 as soon as m < 0, then one has obviously

= for my,...,m, >0. (A.3)

(pml,...,mn MYyeeyMn

This definition enables one to rewrite the expression (2.23), (2.24) for the characters
in a very simple way,

ch =[[®E"+ P . (A.4)
i<j
The generating function (2.19) for characters also simplifies drastically. Namely in
the region |u,| > |u,| > - -+ > |u,| of the polydisk D(X)", we can expand F' defined
in (2.8) as n
1—(u;/u, 1 —u, X
F (uy,...,u; X)= H (—’UHdet Yk

1<i<i<n 1+ (uj/u,-) P 14+ u, X
n
(%] km
= Z Z H ozrij(uj/ui)” H U Prm+ ¥ rm; X
r>0 Ky, ,kn >0 1<i<i<n m=1 J

> (HUTi)@ml,.‘.,mn(X% (A.5)

My, yMn€Z 1=l
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Table 3. The derivatives of the Kontsevich partition function with respect to the 6 ’s expressed

2
as averages over polynomials in odd traces. The notation & stands for { - — L}
) 2k +1 00y,

6 = 6(A~1), while on the r.h.s. the matrix argument of f’s is Y/2i

H©@HE =)
HOIE =)

KO)E = <<f = 51)
fa@)E = << ,
ez ={(f-5h)
fu@= = ((ha+ 5 h)
@) = <<f5 -2 f2>>

f4,1(6.)5 =«f4,1»
fs’z(a,)E =

fe(@)E =

{
(O
5a0)S = <<f5" 576>>
fa@z = (1,
<< 24 f 12 T 288 >>

8 1801
HO)E = <<f7 - DRt >>

59 385
fen(0)E = <<f6,1 Y fa1— 1152 f1>>

f5200)E = {fs.)
oz — 17 85
745012 = ({Jaa+ gy Fan - f4 S6h)

1
faan 15 576 h >>
s 125 5005 >>
8 1152

{
{
(
fa@= = (-3 f41>>
= -
(

fap 1(0)E =

f6,2 32 1152 f2>>

_ 35 175
fs3@0)E = f5,3+§zf3,z 24f 576f>>

f52,1(0)5 = <<f5 2,1~ 576 >>
fa3,(0)5 = <<f4,3,1 + 2 f4,1>>
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Table 4. Monomials in the derivatives acting on the Kontsevich integral expressed as averages of

polynomials. The notation 6

[...Qk+1)"2k+1 . ]

(8p,) stands for

.. V2k+l!az”,§§l+l = H(—(2/2k + D)8y, )72+

0,1,(0)E = {01,)

6,12)(0)E = {f;2))
@)= = (8- 5 )
oan(@= = ({0 - 55 )
@)= = <<9[141 B é0[111>>

Op1313(0)E = <<9[1131] 50[11]»

50)F = <<9[151 - é9[121>>

Oy @)2 = ({Byaan = 500

51(0)= = <<6(511 10[121>>

ue @)= = <<9[161 gl T 7i2>>

011331)(0.)= = <<9u3311 - %9[131 - é(’{sl] + 1%55>>
Oisyy(0)= = <<9n‘5‘1 — 2%~ %9[311 + %>>
B20)5 = <<9[32] - 39[31] + %»
(UC <<01171 - éau“] + 7150[11]>>

0114311005 = <<0[14311 - 339[14] - éenle.l] + 1%720[111>>

O2sy(0)= = <<9[12511 ~ 3% - %9[11311 + 20[111

01320 E = <<9[1132] - %9[1131] + %0[1”»
O@)= = <<0[711 - %9[113'1 + %‘9[111>>
018 (0)= = <<9[181 - 19[151 * i9[121>>

6 72

Os31)(0)E = <<9[1531] - 371;0[151 - é6[1231] + 1%929[121»
6135105 = <<9[1351] - ;9“5] - %9[1231] - é9[51] + 20[12]>>
61252(8)E = <<9[1232] - ?—;9[1231] + %0[12]»
Op171(0)E = <<9[1171] - %9[1231] - %9[51] + 49[12]>>
O3151)(0)5 = <<9[3‘5‘1 - %‘9[12311 - %9[511 + %9[121
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But as shown in Sect. 2, the f ’s form a basis of the vector space of polynomials in
the variable 6 , therefore the extension ¢ _is overcomplete. In fact as already apparent
on the r.h.s. of (2.19), the ¢ ’s can be expressed simply in terms of f ’s only: we get
the following set of rules easily derived from the definition (A.2),

@ Prny.smn = Finy,...;my» fOr all m; > 0.

) rmymn0 = Prny,...ymp» TOT all m, € Z.
(1) @, mn.e =0, whenever a <O0.

(lV) (Pm],...,mjﬂ,mj,...,mn - Soml,...,mj,m]+],.‘.,mn

m;
+ p— 7 e
2( 1) 6mJ+mJ+],O%ml,...,m],mj“,...,mn *

The only ﬁon-trivial rule is the last one, which follows from the identity

Z (_l)raram—r = 6m,0 .

0<r<m

Starting from some Prmy,...;mp 10 TEEXPIESS it in terms of f ’s one has to use the rule
(iv) repeatedly to “push” the negative indices to the right, which results in either (ii)
or (iii), and ends up with an expression of f through (i). Note that in this way ¢ ’s
are expressed as linear combinations of the f ’s with relative integer coefficients. We
have for instance

= 2(_1)m2‘5m2,m3fm1 my, My, My >0, A.6)
lp—mhmz)ﬂ% = 2(_1)m| [5m1,m2fm3 - 5m1,m3fm2] my, My, My >0 ’ '

SOml y—mp,m3

which should be compared with (2.24).
We now turn to the actual computation of the f ’s in terms of 6 ’s. From the last
equality in (A.1), we get a recursion relation for f ’s,

kn+1 n
fkl,...,an 0)= Z Pk yi—s Z ( ari>fk1+rl,...,kn+rn(9.)' (A7)
s=0 1

T1yeesTn 20 =
Tt trp=s

Let us use the shorthand notation

6.7
9{1/} = 9[1"13”3‘.‘] = H # (A-8)
oddj>0 "I’

for any set {v} = vy, 15, ... of non-negative integers (or alternatively any permutation
(11373 Jof 3 jz/j elements with odd cycles only), then the coefficients A in the
odd j
expansion
- {v}
Frgyepin @) = > A O (A.9)
v, >0, odd
V1303t =k
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satisfy the recursion relation

A = > In(;)

wj>0,5 odd Jodd
Ky SV —p)+3W3—p3)+ e <kpgo
n
. )3 (Ile..)
T1yeyTn 20 =1
T+t rn=kn 1+ —v)+H3 (3 —v3)+--

k[+"‘1,...,kn+’r‘n :

(A.10)

Considering that only integer coefficients enter the recursion relation and that
A,{c"} =1for= ) Jv; = k, we deduce that all A’s are integers. It is now easy to

jodd

compute the first few A’s, we find (the multi-index superscript {v'} is always related

to the indices through 3 jv; = 3 k,).
J

A =1,
Al{cl:l} =v; -2,

v (V - 1)(1/ — 4)
AI{C,Z} =1 =1 2 L )
vy — D, —2)(v, — 6)
1 13! 1 Vs

40 = = D = D, =3~ 8)
k4 — M

Al{cl,/3} =

+ v, — s,

(v, — D(v; = 2)(v; = 3)(v; — H(v, — 10)

45 = 51
v, — Dy, — 4)
+%V3+l/5,
v vy — N, —5)
1’5},2];1 = ! : | : _21/3’
3!
v vi(v, —2)v, — 5w, -7
A =2 104 — 2 T W=7 o~ o,
v vi(vy — 2 — 3, — 6)(v; —9)
Ai{é,4},1=3 — : 31 : : - 2vs,
A{V} -2 vi(v, — Dy, —4)(1/1 — (v, —8) _ (v, — D, —4)
k32 = 31 2

Table 1 is obtained by using these expressions.

(A.11)

vy + 205
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Appendix B. Two Illustrative Cases

For any invariant polynomial f(Y"), i.e. depending only on the eigenvalues of Y, one
may write following the steps of [3]

((f(Y+i/1))>
1 2
= HA2 [T+ )/de(Y+z/1)e6"Y AR
i i<j
_ H}\z H()‘ + ), )e6trA /de(Y) iGuy3+lwya?)
1 i<j
dy; LSS bl T T (Y Y
=N /H fwe 11> E X

1w —vp
N' \/.2—;(: (9)\2 1 A(}\)

3l -1 1
= —N'i()\) f(i/\;e3)‘1< 28—?\3))\3 Ze 3’\j)>(

/H dy; )\2 3 ZH(yz y])ezzﬁ” Ry

1<J

A( » fED)AWNE, (B.1)
where the double bracket denotes the weighted average (1.5), A(A) the Vandermonde
determinant of the \’s and

Di=x+5 7% o,

(B.2)

The second equality in (B.1) is obtained by a translation Y — Y — ¢/ for an analytic
continuation to pure imaginary A (see Sect. 3). The next one follows from an angular
integration.

The above relation is in particular true for arbitrary powers of tr(Y + iA)

Y P »
<< [tr (7 + A)] >> A(/\) ——[r DIPAN)E. (B.3)

One forms a generating function for the averages of powers of trY in the form

(€7T) = eSS T

__ ,—strA 1 strD
=e A()\) ANE

e A3 1\ -25% 2 R PAE
=e—strA<A:)\) LY Az) B et A e 3 AN D) . (B4)
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—2s%° -2
The operator e 9% shifts all variables > by —2s. Hence, using the expressions
displayed in [3], one finds after some algebra

er s 0 —
(") =e"exps t, - Tt (B.5)
n>0

where the variables ¢_are related to our § defined in (1.4) through

2k + D!
ty = 5 Y2k+ (B.6)
and ¥ is the function given by
I, |1 N
Ys) =3 D N = 3 D07~ 29)2
A+ A 1. A —-2s
+Zln —Zln—)\%———sZ)\i. (B.7)

i<j \/7—28-1- )\2—

The differential operator [_; that appears in the exponential of the r.h.s. of (B.5)
is part of a Virasoro operator that annihilates the function =, namely L_;, =

d 1 0 .
> tny1=— + =t§ — =—. This may be used to rewrite (B.5) as
n>0 8tn 2 ato

Y
(7T ) = e¥Westtemo 5, (B.8)
0 0 1
Denoting K(s) = e¥®esl-1g=5L-1, finds that —K(s) = ( — — 5% |K
lelno ing K(s) eV¥est-1e one finds thal s (s) 6t0 23 (s)
whence
strZ, Si—£ —
(e i) =e2 65 (B.9)
or equivalently
20 50 (Z)_i
e o = (e 12777%) (B.10)

in terms of our 6 ’s. Therefore in this particular case, we have a very explicit
expression of correlation functions in terms of derivatives of =, vindicating the general
Proposition (W).

The averages of powers of tr Y3 may also be treated simply. By a rescaling of the
integration variable Y, it is easy to derive

Y 3 2 o
«eytr(i) ) = 6gln(1+(3y/4)) Z(2n+1)tnﬂ5. B.11)

0 . o
Here too, the differential operator [, = ) (2n + I)tn% in the exponential is a part

1 30
of the Virasoro generator Ly = [y + — T 8 that annihilates =. As above, we

define K'(z) = e?*0e=2?L0 and compute that

0 ! _ —32_8_ __1 /
&K ()= (36 o, 8>K (2).
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Thus K'(z) = exp — [(e—3z - 1)% + g} This leads to
1

4G/ N5

vy -1
("2 ) =1+ Cy/4) e , (B.12)

39p
showing again that any << [tr (Z) } >> is given by a polynomial in the derivative

e acting on =. The two special cases (B.9) and (B.12) may be combined into
1
Y Y3 o & ~
<<estr 2 +yll'(2i) >> — eXp <§a_fo _ %)E(A—l) (B13)
2

~ _2 B .
where A = (y/8) 34, hence {,, = (y/8)3(2 +D

1
t, and 3 = (y/8) 3s.
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