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Abstract

We study the exact entropy of four-dimensional NV = 2 black holes in M-theory both
from the brane and supergravity points of view. On the microscopic side the degeneracy
is given by a Fourier coefficient of the elliptic genus of the dual two-dimensional N =
(0,4) SCFT and can be extracted via a Rademacher expansion. We show how this
expansion is mapped to a modified OSV formula derived by Denef and Moore. On the
macroscopic side the degeneracy is computed by applying localization techniques to Sen’s
quantum entropy functional reducing it to a finite number of integrals. The measure for
this finite dimensional integral is determined using a connection with Chern—Simons
theory on AdSy;xS!. The leading answer is a Bessel function in agreement with the
microscopic answer. Other subleading corrections can be explained in terms of instanton
contributions.
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1 Introduction

Black hole entropy is an important tool to investigate the microscopic structure of a
theory of quantum gravity such as string theory. At leading order the entropy is given by
the Bekenstein-Hawking area law [I],[2] and since the seminal work of [3], this contribution
to the entropy has been reproduced by counting microstates for black holes that preserve
a sufficient amount of supersymmetry. The area law is universal as it follows from the
Einstein—Hilbert action which appears in all consistent theories of gravity at very long
distances. Hence, to really probe the microscopic structure of string theory, one has to
take into account corrections to the leading order entropy contribution. In fact one can
study the exact entropy which takes into account all perturbative and non-perturbative
corrections to the leading area law.

In this paper we study the exact entropy of a class of four-dimensional N' = 2 extremal
black holes in compactifications of M-theory on a Calabi-Yau threefold CY3;. More
precisely, we consider the Maldacena, Strominger, Witten (MSW) setting [4], which has
an Mb-brane in an asymptotic geometry RY? x S! x CY3. The brane is wrapped on
St x P, where P C CYj is a positive divisor. In addition we assume P to be irreducible,
i.e. it cannot be written as the sum of two positive divisors. In the IR the worldvolume
theory of this M5-brane flows to a two-dimensional N = (0, 4) superconformal field theory
(SCFT). Microscopically, we assume that the exact degeneracy is given by the index [5]
and thus by a Fourier coefficient of the elliptic genus of this SCFT [6H9]. Macroscopically,
the number of microstates is given by the Sen quantum entropy functional [10) [1T],
which is a functional integral over string fields in the AdS,; part of the near horizon
geometry AdS, x S? of the four-dimensional black hole. We are always interested in the
microcanonical ensemble, which means considering fixed charges.

On the microscopic side, the modular properties of the elliptic genus can be used to
write the degeneracy as a Rademacher expansion [I12-14]. This is an infinite but conver-
gent sum over Bessel functions each of which comes multiplied by a generalized Kloost-
erman sum. The series is completely fixed by the knowledge of the Fourier coefficients
with negative polarity, i.e. the polar degeneracies. We determine explicit expressions for
these Kloosterman sums, which to the best of our knowledge are new in the literature.
This appears in section

The leading term in the Rademacher expansion can be compared to a formula de-
rived by Denef and Moore [15] which is a refinement of the OSV proposal [16]. The main
idea of [I5] is to use modular properties of the D4-D2-DO0 partition function]]| to write
it as a function of the polar degeneracies. Some of these, the so-called extreme polar
degeneracies, were determined using the wall-crossing formula. The index is then equal
to a multi-dimensional integral of the resulting partition function. In order to rewrite it
in a form that can be compared to the Rademacher expansion, we use a specific contour
prescription. The formula by Denef and Moore has a contribution due to worldsheet

L As shown in a series of papers [I7-22], when the divisor P is reducible the modular properties used
in [I5] change. We discuss this further in section



instantons which we a priori leave divergent. In the process of evaluating the integrals
we use analyticity and convergence properties to determine a finite truncation of this in-
stanton contribution. We compare the truncation with the physical considerations of [15]
where similar restrictions on the possible instanton contributions have been determined.
After bringing the D4-D2-D0 degeneracy into the appropriate form, we explicitly deter-
mine the mapping to the corresponding term in the sum coming from the elliptic genus.
In this way we find expressions for the extreme polar degeneracies in the Rademacher
expansion.

On the macroscopic side, the Sen functional can be computed using localization in
supergravity [23H26], resulting in a finite dimensional integral. This integral is very
similar to the formula of Denef and Moore, however the latter also has a measure factor.
In [27] a method was proposed to compute this measure factor and was subsequently
applied to N' = 4 and N = 8 black holes in string theory. The main idea is to lift the four-
dimensional theory on AdS; xS? to a five-dimensional theory on AdS,; xS!xS2. Reduction
on S? then leads to a Chern-Simons theory on AdS,xS!. The partition function of a
Chern—Simons theory on a compact manifold can be computed in the limit of large levels
using a saddle-point approximation [28]. For a non-compact manifold as AdS,xS!, one
can show that the partition function has a similar expression in the same limit [27], and
it can thus be compared with the localization result. Evaluating the finite-dimensional
integral in the latter formula in the limit of large levels allows us to determine the measure.
The main goal of section |3|is to apply this method to our setting in the zero-instanton
sector. This way, we find the measure of the D4-D2-D0 formula.

The paper is organized as follows. In section 2] we begin with a review of the MSW
N = (0,4) SCFT and its elliptic genus. Here we also present explicit expressions for
the Kloosterman sums. After that we review the formula derived by Denef and Moore,
which we subsequently rewrite to obtain an expression that we match to the leading
term in the Rademacher expansion. From this matching, we can extract an expression
for the extreme polar degeneracies. In section |3| we turn to the macroscopics, starting
by briefly reviewing the localization procedure that yields a finite-dimensional integral
for the exact degeneracy. We then compute the measure in the zero-instanton sector. In
section 4| we then end with a discussion on how to compute non-perturbative terms in
the Rademacher expansion. We also comment on the generalization of the microscopic
analysis conducted in this paper to the case where P is reducible. We relegate the
derivation of the Kloosterman sums to the two appendices.

2 Microscopic degeneracy

In this section we consider the MSW N = (0, 4) superconformal field theory (SCFT) [4]
that arises from the low energy limit of an M5-brane wrapped on an irreducible, positive
divisor P C CY3 in an R¥¥xS!xCY;5 geometry, where CY3 is a Calabi-Yau threefold.
This SCFT is dual to string theory on AdS3xS?xCY3. Here AdS3xS? is the near horizon
geometry of the uplift of the N’ = 2 four-dimensional black holes we consider. We are
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interested in the microstates of these black holes which should thus be captured by the
SCFT.

We consider two different expressions for the microscopic degeneracy. The first one
follows from the modified elliptic genus of the MSW SCF'T and can be expressed through a
Rademacher expansion. With this, the degeneracy of a non-polar state is given in terms
of Bessel functions, Kloosterman sums and the degeneracies of the polar states. The
second expression is derived in [15] and is a formula for the exact degeneracy of D4-D2-
DO bound states dual to the above described M-theory setting. We evaluate the integrals
in this expression using a particular contour prescription in order to bring the degeneracy
in the same form as a Rademacher expansion. We then derive the mapping between the
two expressions and are able to determine the so-called extreme polar degeneracies. We
also find explicit expressions for the Kloosterman sums in the Rademacher expansion.

We first review the MSW SCFT in section 2.1 and then in section 2.2l we discuss how
to extract the degeneracy from the elliptic genus. In section we continue by studying
the degeneracy following from the D4-D2-D0 partition function. We subsequently map
the latter to the leading order term of the Rademacher expansion in section [2.4]in order
to determine the extreme polar degeneracies.

2.1 MSW SCFT

In this section we reviewP] the MSW construction [4] of the two-dimensional N = (0, 4)
SCFT. This SCFT arises from an Mb-brane wrapping S! x P, where P = p*D, is an
irreducible 4-cycle with D, forming a basis of 4-cycles in Hy(CY3,7Z). The cycle P must
be very ample. In addition to the Mb-brane there are M2-branes wrapping 2-cycles
Yo € Hy(CY3,Z) which lead to five-dimensional particles with charges ¢,. Later we will
understand these M2-brane bound states as fluxes on the Mb5-brane. In addition the
M5-brane carries qq units of momentum along the circle S!. By reducing the M5-brane
worldvolume theory on P down to RxS* we obtain, in the IR, an ' = (0,4) SCFT. This
theory corresponds to excitations of the zero modes of the M5-brane worldvolume fields.

The Mb5-brane worldvolume theory is given by the six-dimensional (0,2) multiplet
and consists of five real scalars, a chiral two-form § with associated field strength h and
fermions. Three of the five scalars parametrize the position of the string in the three
non-compact directions in R? and give rise to three scalars in the (0,4) SCFT which are
both left- and right-moving. The remaining two scalars parametrize the position of the
cycle P in the Calabi-Yau threefold and give rise to [4]

. P3 i Co - P
3 6
2An excellent and more detailed introduction to the MSW CFT and its elliptic genus can be found
in [8, 29].

dy

—2 (2.1)




left- and right-moving scalars in the two-dimensional SCFT. Here

PP — / PAPAP = duupp'p*,
CYs3
Agpe = / Wa A wp A We, (2.2)
CY3

Cy - P = / PA CQ(CYg) s
CYs3

where we used the Poincaré dual of P: P = p®w,, where w, form a basis of H*(CY3,Z)
and are the Poincaré duals of D,. The chiral two-form gives rise to by (P) left-moving
and by (P) right-moving scalars. These numbers can be computed [4] and are equal to

2 )
bz_(P):§P3+EC2'P—1,
1 1

The fermions in six dimensions give rise to by (P) — 1 right-moving (and no left-moving)
complex fermions. In addition there are two complex right-moving fermions due to the
goldstinos arising from the broken supersymmetry and so in total the number of right-
moving real fermions is
2 1

Nf = gP” +30 P, (2.4)
which equals the number of right-moving bosons NE as required by supersymmetry.
Using the previous results, one can compute the left- and right-moving central charges.
They are given by

1
cL:Nf+§Nf:P3+02-P,

1 1
cR:N£+§ §=P3+§CQ-P. (2.5)

For large ¢y, Cardy’s formula
S =2r % (2.6)

matches with the black hole entropy area formula [4].

One of the scalars arising in the reduction of the chiral two-form plays a special role.
From the expansion of the flux h = dg

h=d¢* Ao, a, € H*(P,Z), (2.7)

we can consider the right-moving scalar ¢ = d,,p®¢” corresponding to ¢*¢, the pullback
of the Kahler form ¢ € H*(CY3,Z), where 1 : P — X is the inclusion map. Together
with the right-moving part X of the three non-chiral scalar fields that parametrize the
motion of the M5-brane on R? and the four right-moving Goldstinos, it forms the center
of mass (0,4) supermultiplet [30].



2.1.1 Charge lattice

The magnetic charges take values
p € Hy(CYs3,Z) = H*(CY3,Z) =2 *H*(CY3,Z), (2.8)
where we used that the map
v H*(CY3,7Z) — H*(P,7Z) (2.9)

is injective because P is ample [4]. On H?*(P,Z) we have the following inner product
between two-forms:

Br- B2 = /7351 N Bs. (2.10)

This naturally induces an inner product for the forms w, as
Wy * Wy = / V'w, A\ 1wy = / P Awg Nwy = dgpep’ = dap (2.11)
P CYs

which establishes a lattice A for the magnetic charges. From the Hodge index theorem
it follows that this lattice has signature (1,by(CY3) — 1), where the positive eigenvalue
corresponds to the pullback of the Kéhler form [4] and by(CY3) is the second Betti
number. The vector p is a so-called characteristic vector of A, i.e.

K +p-ke2Z (2.12)

for all k € A [29)].

The electric charges should take values in the dual lattice A* since we must have
q-p € Z. The quadratic form on A* is d® = (dg)~! and takes values in Q because dy,
is integer quantized. On the other hand, M2-brane charges can be generated by turning
on fluxes on the M5-brane [4]. These arise from the WZ-coupling of the M5-brane field
strength h = df3 to the M-theory three-form Cj5 via the term

/ hACs. (2.13)
RxSlxP

By taking fluxes of  on S' x ¥ with ¥ € Hy(P,Z) we can generate M2-brane charges.
Since 8 € H*(P,Z), one would naively think that the induced charges ¢; live in the
lattice Ho(P,Z). However this contradicts the fact that ¢ € Ho(CY3,Z). The solution
to this puzzle is that the fluxes along two-forms 3; which are not in +*H?(CY3,Z) give
rise to charges that are conserved in the two-dimensional theory but are not conserved in
the full M-theory [4] [30]. It actually turns out that the cancellation of the Freed-Witten
anomaly [31] on the M2-brane worldvolume requires g, — dgpp®/2 € A* [32, 33].

For later use, we want to consider the projections ¢, and ¢_ of a non-zero vector
g on respectively the positive and negative definite sublattices of A*, such that ¢5 > 0
and ¢2 < 0. Since the positive direction of the lattice is given by p® we find that
Q+a = (q : p/p2)dabpb and q_q = ¢ — Q+a-



2.1.2 Algebra and spectral flow

The symmetry algebra of the MSW AN = (0,4) SCFT is a Wigner contraction of the
large N = 4 superconformal algebra [6], [34]. It consists of a small N' = 4 superconformal
algebra together with four bosonic and four fermionic generators. They correspond to
the fields in the center of mass multiplet, namely (X, go,@j). The generators of the
small N' = 4 algebra are four supercurrents Ej with o = =, three bosonic currents J'
that generate a level kg SU(2)r Kac-Moody algebra and the usual Virasoro generators
with central charge 6kr. The momentum along the M-theory circle ¢ is given by the
difference of the Virasoro generators as

- Cr, —CR
=Lyg— Ly— 2.14
qo0 0 0 o1 ( )
where Lg is the Virasoro generator of the non-supersymmetric side. The other charges g,

are eigenvalues of the U(1) generators .J,. The small N' = 4 generators have non-trivial
commutation relations with the center of mass fields. In particular, we have

a7t T 2
€ 5{wa,07¢ﬂ,0} = Ea
« ~+ T q 'p
€ 5{Ga,07¢,8,0} = 2?7 (215>
aB =+ = - CR
€ ﬁ{Ga70,G670} - 4<L0 - ﬂ) .

It is straightforward to show using (2.15)) that the usual BPS condition aio|BPS) =0
needs to be modified. Indeed, for states that are not annihilated by all the supercharges,
the correct condition is instead

—t —+
(Ga,O - (q : p)wa,O) |BPS> =0. (216>
Using ([2.15)), one can show that

aB ) At En by L
€ ﬁ{Ga,o — (¢ P)Ya: Gao— (a 'p)lbg,o} - 4(L0 2 p? 24

Combining (2.16) and (2.17)) implies

T CR 1 (q p>2 1 2

Note that the right-movers can carry momentum without breaking supersymmetry! In
deriving (2.18) we have neglected the three-momentum p’ of the non-compact scalars.

The algebra is invariant under spectral flow that relates states with different charges:

JaL,O — JaL,O + dabki )

1
Ly — Ly — ka_JaLp — 5]63 . (219)



There are similar expressions for the right-moving Ly and Jar,0 operators. When k € A,
a state with charge ¢, € A*+p,/2 gets mapped to another state with charge in A*+p,/2:

qa = 4q + dabkb )

1
Hence spectral flow with k& € A is a symmetry of the spectrum. Note that the quantity

o= qo + %qQ is left invariant by the spectral flow transformations (12.20)).

2.2 Elliptic genus

Since the N = 2 four-dimensional black holes preserve four supercharges, we need to
count the half-BPS states of the (0,4) SCFT.This is done using the (modified) elliptic
genus [6H8] given by

Z(1,T,z) = %TrR(—1)FF2emp'qe2MT(L°_;i)6_2””@0_0212)62“‘]'2 , (2.21)
where F' = 273 is the fermion number. We introduced potentials z* for the U(1) charges
and the trace is taken in the Ramond sector. The double insertion of F' is needed because
of the four fermionic zero modes [35] [36] and the factor ™7 needs to be included since
the charges take values in A* 4+ p/2 [8]. Note that if only right-moving ground states
contributed, the elliptic genus would be a holomorphic function of 7, but since we have
states of the form contributing, this is not the case. However, as we will see the
non-holomorphic part is not problematic because it only contributes via theta functions.
Neglecting the momentum modes on R? we can use ([2.14)), (2.18]) as well as the fact that
the trace over the fermionic zero modes gives $TrF?(—1)" =1 to find

Z(1,7,2) = Y d(qo, ga)e™ P 1P o niTd g2mias (2.22)

q0,9a

Note that in our conventions ¢> < 0 and ¢5 > 0 and therefore the sum is convergent
for Im(7) > 0E| From the spectral flow invariance it follows that the degeneracy d(qo, q.)
only depends on the value of gy and the equivalence class of ¢ in A*/A+p/2. Let us write
q=pu+k+p/2, where k € A and p € A*/A. Then from the spectral flow transformations
(2.20) with & — —k we find that

d(q0,90) = d(Go — 2+ 2p) 4 3p) = du(do) - (2.23)

We can use ([2.23)) to rewrite the sum over gy and ¢, in (2.22) as a sum over ¢y, ¢ and k
in the following way:

Z(r72) = Y h(r)Ou(r,7.2), (2.24)

HEA* /A

*Note that ¢> and ¢3 vanish both if and only if ¢ = 0.
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where the Narain—Siegel theta functions are defined as
Ou(r,F,2) = 3 _(—1)plrthtianlgmmirlutht sp) ommirGuekt 5o 2miluthtsr)ys  (9.95)
keA

The holomorphic functions h,(7) are given by

hu(T) = Z du(do)e%mo — Zdu(n)em‘v(n—aﬂ). (2.26)
n=0

Go>—cr/24

The lower bound on ¢ is a result of supersymmetry [8] and
A= gren— (302 +p-p) = |32 +0-9)] ). (2:27)

where |z] is the floor function, i.e. the greatest integer smaller than z. The second

equality in ([2.26)) is found by substituting ¢ = p+k+p/2 in gy and using (2.12)) together
with )
p CL
=—-—=—-— dZ 2.28
=22 (modz), (2.28)

which follows from the zero-point energies, see e.g. [37].

2.2.1 Modular transformation properties

The partition function transforms nicely under modular transformations

7:(Z 2), a,b,c,d €7, ad —bc =1, (2.29)
that act as
at +0b at +b Z_ Zy
S Ty o 7 2.30
Hcr+d’ THc?er’ Z'_>c7'+d+c?+d’ (2.30)

where z_ and z, are the projections on respectively the negative and positive definite
part of z as defined right before section [2.1.2 The modular group SL(2,7Z) is generated

by the transformations
11 0 —1
(1), s=(0 ). @y

We denote its action on functions f(7,7, z) as

O(y)f(r?z)zf(aT+b at+b oz 24 )

2.32
cr+d ct+d et+d  cT+d ( )

In order to derive the modular transformation properties of the elliptic genus, it is con-
venient to write it as [§]

1
Z<T7 T, Z) = _H@%W(Tv ?7Z7U)|v:% ’ (233)
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where we introduced the generalized partition function
W(T F o 1}) _ lTI'R ewip-q€27ri7(Lofc2—ﬁ)6727ri?(f07;—12)627ri(q-z+vF) (2 34)
Y ) ) 2 * *
The variable v can be seen as a potential which implies that under modular transforma-

tions it transforms as y

— .
cT+d
We expect the partition function defined on a torus W (7,7, z,v) to be invariant under
modular transformations. However, due to a global gravitational anomaly, it is actually
only invariant up to a phase €(y). For v =T we find that

(2.35)

. P2 c
O(TYW (1,7, z,0) = "5 DWW (1,7, 2,0) (2.36)

where we have made use of (2.14)) and ([2.28]). Then, using (2.5)), the fact that we can
write p? = P? due to (2.2)) and (2.11]), and the fact that cz/6 is a Kac-Moody level and

thus an integer, we find that
co-p

e(T) =e™ 2 (2.37)
where we have introduced the notation ¢y - p = ¢y - P. Because (ST)3 = S? = —1I, we
find that A

€(S)=e(T) ™ =e ™ . (2.38)

The most general phase €(y) then follows from (2.37)) and (2.38)). In deriving (2.22) we

have neglected the momentum modes on R®. Including those modes in the right-hand
side of (2.21)) and extracting their contribution, one can use (2.33]) to derive that [29]

O Z(1,7,2) = e(y)(er + d) (7 + d)1/267”i%67m%Z(7, T, Z). (2.39)
The transformation of h, and ©, can be written as
OMhu(r) = e(7) (er +d) "> M(3)",hu(7), (2.40)

czQ_ . c22
OMOu(r.7,2) = (et +d)* 7V (7 +d)' e mimre ™= M (), 0, (1,7, 2)

where M(v) form a representation of the modular group and M(v)",M~'(y)?, = §"°.
These transformation properties follow from the transformation of the partition function
(2.39) and from the transformation properties of the theta functions, which we work out
in the appendices [A] and [B] This is done by determining the transformations for a much
more general class of theta functions, generalizing the work of [38] (appendix [A]) and then
specifying to the theta functions we are interested in here (appendix . The final result

is given in (B.18]). This way we find explicit expressions for the matrix components:

1 i (—i)”? —rile 122041 1) d (12
M*1<7)V — Z (_1)p-(k+ufu)e m[c(u—l—k—f—Qp) C(y+2p).(u+k+2p)+c(y+2p)]
I b /2 )
VIAL S e,

(2.41)
where we introduced A = detd,,. These explicit expressions have to the best of our
knowledge not appeared in the literature previously. Their relation to generalized Kloost-
erman sums will become clear in the next section.
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2.2.2 Rademacher expansion and its leading order term

From ({2.40)) we see that h,, transforms with weight —bs/2 — 1 under modular transforma-
tions. Since this number is negative, we can exploit the modular properties of h,(7) to
find an exact expression for the degeneracies d(qo, ¢.) = d,(n) with §o =n — A, > 0 us-
ing the Rademacher circle method [8, [12H14]. These are the degeneracies of the so-called
non-polar states since they correspond to the non-polar terms of the function h,. The
Rademacher circle method giveﬂ

0 jba/242
_ _ mi| & (m—AL)+ 2 (n—A
Ao, qa) = Z d, ( Z oy Z e(y) LML () e [2( )+ (n—A,)]
m—2A,<0 c=1 —c<d<0
(e, d)=1
y /dz Sb2/241, 2mi[(m—A,)i—(n—Au) % ]7 (2.42)
c

which we henceforth will refer to as the Rademacher expansion. Here 7y is of the form

(0 )=(): =

where al = —1 (modc¢). The sum is over integers ¢, d with greatest common divisor
(c,d) = 1 and the integration is over the circle of radius i and center (1,0) in the
complex plane. The matrix coefficients M ~*(y)*, are given by . We finally note
that the integral can be rewritten in terms of a modified Bessel function of the first kind.

In addition

K(n . A}M m — AI/ b2/2+1 Z M1 M 2m[ (m—A, )+ (n— Au)] (244)
—c<d<0
(e,d)=1
is a generalized Kloosterman sum. We thus find that a degeneracy for gy > 0 is expressed
as a sum over Kloosterman sums, Bessel functions and the polar degeneracies, i.e. d,(go)
with go < 0.

In section we will map the ¢ = 1 term in the Rademacher expansion ([2.42))
to the degeneracy coming from the D4-D2-D0 partition function. Using a saddle-point
approximation of the Bessel functions one can see that the term corresponding to ¢ =1,
n = 0 is the leading order contribution to the degeneracy in the large ¢y limit. However,
we will refer to the whole sum corresponding to ¢ = 1 as the leading order term in the
Rademacher expansion, even though there might be terms with ¢ > 1 that dominate over
particular terms with ¢ = 1 (provided we do not take the large gy limit). The choice of
¢ = 1 implies that the only terms contributing in the sums over d and k (in ) are

4A very detailed derivation of this formula can be found in [29]. Formula (2.42)) corresponds to (4.22)
in this reference. However, we added the factor () ™! that arises because of the (special) transformation

(2.40) of hy,.
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given by d = —1 and k = 0. Furthermore, we can choose a = 0. With these values the
factor €(v) in (2.42)) corresponds to the modular transformation

v ( ‘1) j ) — ST, (2.45)

such that from (2.37) and (2.38)), it follows that

e(y) ™t = e (2.46)

We can thus use (2.41)) as well as (2.46]) to rewrite the ¢ = 1 term in (2.42)) as

1 1 1,42 .
d(q(),qa) _ Z d p(u 1) 2m[(u+2p) (v+35p)+35(ut35D) ]6—2m(n—Au)
\% m—2A,<0
X/dz b2/241 =2 [(m= D) T (n=B 2] (2.47)
C

We now rewrite this formula a bit for later convenience. From (2.27) it follows that

1
n—AME—ﬂ+2(M +u-p) (modZ). (2.48)

From ([2.36) and (2.37) we then find that

. 1 2 . _ S _p”_°L . Cop

Also, using the fact that we can write ¢ = p + k + p/2 for k € A, in follows that

e2milnt5p) (v+3p) _ omilpt5p)p 2mila—k)v _ (_1)u-p6%7rip2627riq-v. (2.50)

Combining the equalities (2.49) and (2.50]) thus results in

QWZQTP< 1)p-(uﬁu)e?wi[(;ﬁ-%p)(l/—i—%p)ﬁ-%(M+%p)2]67271'1'(an#) — (_1)1)-11627riq-z/eﬂ'i(l 24 22P)

= (=1)PvePmiav(—1)kr (2.51)

where we have identified the integer kg = cr/6. With this equality and the transforma-
tion z — 1/7, we can rewrite the degeneracy (2.47)) in the required form:

d d p v 27rzq v e dr QﬂQ—OfQﬂ(mfAy)T
(q07Qa) o \/‘K Z —ico Tb2/2+3€ ! :

m—A,<0 -t
(2.52)
Here we changed the integration contour from € = 1 to an arbitrary e > 0. In section [2.4]
by mapping to the degeneracy coming from the D4-D2-D0 partition function, we
find expressions for the polar degeneracies d,(m) corresponding to the so-called extreme
polar states.
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2.3 D4-D2-DO0 partition function

The M-theory setting we consider can also be described using the dual type IIA picture,
where it is a D4-D2-D0 bound state. This happens by taking the M-theory circle to
be small. In this limit the M5-brane maps to a D4-brane, the M2-branes to D2-branes
and the momentum maps to D0-brane charge. In [15], the authors derived a formula for
the degeneracies of these bound states. This is done in the parameter regime where the
background Kahler moduli take values t% = i0co. There, the D4-D2-DO0 partition function
can be expressed in terms of the polar degeneracies using its modular properties. The
partition function is then truncated in such a way that the corresponding non-polar
degeneracies only contain the ¢ = 1 term of a Rademacher expansion. Using the wall-
crossing formula, they subsequently determined the degeneracies of the so-called extreme
polar states, i.e polar states that have a q}f] satisfying

qO7 min — 40

n= < 1. (2.53)

(.?O, min
It can be shown [I5] that in the four-dimensional supergravity picture, these extreme
polar states always correspond to a bound state of one D6- and one anti-D6-brane. Thus
extreme polar states never correspond to a single black hole. Therefore, to determine the
degeneracy of the bound state, one can move the moduli £, to a wall of marginal stability
where the state splits in its constituents. The index must then factorize into the index of
its constituents. The D6-D4-D2-D0 bound states with D6 charge p® = 1 can be counted
by Donaldson-Thomas (DT) invariants. The Donaldson-Thomas partition function is
then related to the topological string partition function [39-42]. These properties can
be used to determine the exact extreme polar state degeneracies by studying multiple
decays. All of this results in a refined version of the OSV proposal [16] for the partition
function. The corresponding non-polar degeneracies are given by

ba
dlancas) = [ []aoutp.o)erne 00, (2.54)
A=0

where F(p, ¢) is a truncation of twice the real part of the free energy of the topological
string and the integrals run over the imaginary ¢-axis. In principle, the function F is
thus a function of the topological string coupling g and the Kahler moduli %, but we
make the identifications

2m 1 1
= — = —(¢" 4+ =ip?). 2.
9="15: ¢ ¢0(¢ +5i") (2.55)
The measure p(p, ¢) appearing in ([2.54)) is given in terms of F as [15]
_ (=) 0
p(p.6) = S22 (9(0), 1) o, (2.56)

°To translate the expressions in [I5] to our conventions one has to replace gy — —qo, ¢a — —qa and
do = —qo-
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where

g(la) = — + 27ar, t* (o) = 0(@5“ —zp “) + iap®. (2.57)

¢

The function F can be decomposed into a perturbative and a non-perturbative part:

F(g,t) = F(g, hpere + In [ ZGw (9, 1)] - (2.58)

Using that the perturbative part of the free energy is given by

to _ (27”’)3 abyc 2m a
Fpell')t( ) = — 692 dabct " — ﬁCQat s (259)
we find using ([2.55) that
o 2rp*+ o p .
F(p: O)pen = 2Re Fyhi(9,) = 50— 5 = S5dud"d" (2.60)

For later convenience we note that when considering only the perturbative part 7 = Fpert,

the measure (2.56]) is

2 .
N(pa (b)pert = (_i)b2¢o (% + 0212])) . (2.61>

The non-perturbative part Z&y(g,t) in is a Gromov—Witten contribution due to
worldsheet instantons. The superscript € is used to indicate that this is a finite truncation
of the full partition function Zgw(g,t), which we now consider first. The full partition
function factorizes into the contribution of degenerate and non-degenerate instantons
that are denoted by Z2y, and Z{y respectively:

Zaw(9,t) = Zaw(9) Zaw (g, 1) - (2.62)

The degenerate partition function has the product formula

] , (2.63)

Zew(g) = [H(l —e )"

n=1

where x(CY3) is the Euler characteristic of the manifold. This partition function captures
the contributions from worldsheets that wrap a point in the Calabi—Yau threefold. The
non-degenerate partition function on the other hand captures the contributions from non-
trivial maps of the worldsheet onto rational curves of arbitrary genus in the Calabi—Yau.
This function can further be split into genus zero and non-zero genus contributions as

where h is the genus of the curve on which the worldsheet wraps. For genus 0 one gets
the formula

. nNQa
Zi209.t) =[] (1 — oG mp+n>e2’”m’t> . (2.65)

n>0,mq
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For non-zero genus the fluctuations can carry SO(4) = SU(2), x SU(2)g quantum
numbers jr, jr [43H45]; 5 is determined by the genus of the curve C' that the worldsheet
wraps and jg is related to the weight of the Lefschetz action on the moduli space M¢ of
C. For genus zero the curve is isolated and therefore the fluctuations do not carry these
internal quantum numbers. The partition function for non-zero genus is then given by

n>0,mr, ,mq

where —j;, < my < jp and (jr, jr) are integral or half-integral. In (2.65) and (2.66)) both
the degeneracies N,, and N, are related to BPS invariants [15], 43|, 44].

We can expand the partition function Zgw as a series

) (=1)2IRT2IL -n(2jr+1)Nyy 51 in

(2.66)

a:JLJR

Zawl(g,t) = Z d(n,mg)e9mr2mmt (2.67)

(n,mq)eC

where C' is determined by the product formula for Zgw. Note that m € A* and that the
partition function (2.67) is not convergent in general. In [15] it is truncated to Z&w (g, t)
which is a finite sum. States in this truncation satisfy certain conditions such that the
(extreme polar) bound state of D6- and anti-D6-brane exists. These conditions can be
found in the paper [15], but we come back to one of them in section . In this paper,
we will also use the expansion , but without using the truncation of [15]. Instead
we initially takd]|

C = {(n,my) € Z"*"n, m, > 0}, (2.68)

where C' is such that states characterized by (n;, m;) € C are extreme polar, and find
additional restrictions on the ranges of n and m originating from analyticity and conver-
gence properties. It would be interesting to check whether the truncation obtained this
way is consistent with the restrictions in [15]. We discuss this further in section [2.3.2]

2.3.1 Recovering the Rademacher expansion

In this subsection, we want to rewrite as a Rademacher expansion . Note
that it is impossible to recover the complete sum since only terms with ¢ = 1 and extreme
polar degeneracies contribute to . Also we do not use the truncation of that
was considered in [I5]. Therefore we can only reproduce part of (2.52). To recover the
Bessel function structure, we use a specific contour prescription to explicitly compute the
integrals in (2.54). Doing this, we are left with a finite sum. The prescription is similar
to the one originally used in [27, [46].

SWe take this domain for n and m to avoid polar terms in Zgw. However, there might be also polar
terms contributing to this partition function. For these terms one should do a similar analysis as we do
for the non-polar terms in the rest of the paper.
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Using the results between ([2.55) and (2.61)) as well as the expansion (2.67)), the de-
generacy (2.54) becomes

b2
d(qo,qa) = Y d(ng,my)d(nz, ma)p(p,ni, m;) / [T de* ot omema - (2.69)
A=0

(ni,m;)eC

where the new measure y, that is independent of the potentials ¢*, is given by

. 2 ey
) = (<00 [T 22— () = g @270
The exponent in (2.69)) is equal to
2rp*+ ey p 0w 2 271
_ A 2
E = 2mqpg +QT—E —E(”1+n2)+ﬁ(m1 —mgz) - ¢
0

and it can be rewritten as

2 1 1

E = ¢—7g ;—Z — (n1 +ng) — §(m1 +ms) - p— §(m1 —my)? | + 27God”
T , .
—E [gb — ¢°q —i(mg — m2)}2 + 27iq - (mq — ma). (2.72)

From this expression it is clear that the integral over ¢ in (2.69)) is Gaussian. However,
the matrix d,, has signature (1,by — 1). It is possible to modify the integration contour
for ¢ in a way that makes this integral convergent. In addition, we choose it such
that we recover the leading Bessel functions from the Rademacher expansion. The new
integration contour is given as

1
EETZE%-Z'?J, —o<y<oo, €>0. (2.73)
Furthermore, we let
ot =iut, gy =2, (2.74)
T

with u, ¢ realﬂ The range of u® is not arbitrary and we have some limitations coming
from requiring the Fourier expansion to be convergentﬁ Writing the exponent in
the expansion in terms of y, v and ¢ using and the new contours, we find that we
need

ueU={uecR2| —m-p<2m-u)<m-p VYm,>0}. (2.75)

"Note that here we denote the components of ¢_ in the original basis and ¢, in the basis where d,;
is split up in a positive definite and negative definite part.
8We do this by requiring the absence of polar terms in (2.67)). See also footnote 5.
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This way we also find that ¢ can be arbitrary. Note that u € U is equivalent to u
satisfying —p®/2 < u® < p®/2. Furthermore u - p = 0 since u is anti-self-dual and p is
self-dual. Combining these conditions it is easy to see that U is non-empty.

We are now ready to obtain the final expression for the degeneracy. We can choose
€ > 1 in the contour such that [1/¢°| > 1. Therefore, by transforming to a basis
in which dg, is split up in a positive definite and a negative definite part, the Gaussian
integral over ¢_ can be computed via saddle-point approximation. That is,

/qub_ 6_;770[¢—¢0q—i(m1—m2)]2_ ~ ibg—l/Hdue(;{)[u(mlmQ)_]Q

po—1 (¢°) (b2~ 1)/2 ( Lo[“*(mrmﬂ—]?mn) .

¢ det(—d,;) TO(er ’ (my = mg)- €U, (2.76)
~ ] ] .

O<€¢T[u—(m1—m2)f]max) , (mi—ms)_ ¢ U,

where det(—d,) is the absolute value of the product of the negative eigenvalues of dgy.
We can also perform the integral over ¢, such that the leading contribution to the
degeneracy becomes of Bessel type:

_Z'bgfl
d(qo: ¢a) = = Z d(n1, m1)d(n2, ma) u(p, i, m;)
A (ni;m;)€C
(mlfmz)_GU
iq-(m1—m “hiee dr 790 4 orr ng,M;
g [ e ooy (2.77)
with
cr, 1 1 2
Q(p, Tli,TTLi) = ﬁ - (n1 -+ n2> — §(m1 —+ m2> P — 5(7711 — m2) . (278)

2.3.2 Constraints on the possible instanton contributions

We now derive some conditions on the possible instanton contributions parametrized by
the summation variables ny, no, my, and msy. We already have that m;,, n; > 0, and that
(m1 —mg)_ € U in the sum in (2.77). However, there are additional constraints. First of
all, when G < 0 the contour in can be closed such that there are no poles inside.
This makes the integral vanish. In order to avoid that, we need to require

G(p,ni,m;) > 0. (2.79)
A second constraint can be derived by using the fact that vectors u € U satisfy
2(m —n)-ul < (m+n)-p (2.80)

for any m, n € Z" such that mg, n, > 0. In addition, using that (m; — my)_ € U, and
choosing m = m; and n = my, we obtain the following constraint:

— (m1 —ma)? < i(my+ms) p. (2.81)
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This readily implies the upper bound

c 1 1
G(p,ni,m;) < —Z — (N1 +ng) — Z(ml +mg) - p— §(m1 —mg)s <

Cr,
— . 2.82
Physically, this indicates that the Gromov-Witten contributions are always subleading

compared to the black hole saddle point.

This is as far as one can get by imposing both convergence and the fact that we
want to obtain a Bessel function structure as in (2.77). We now check whether this
truncation is consistent with the truncation of [I5]. In particular we check whether a
particular constraint in [I5], that must be obeyed for a bound state of D6- and anti-D6-
brane to exist, is satisfied. This ensures that the distance between the branes is positive.
Translated to our conventions it is given by

p_2+02-p
6 12

We can try to derive (2.83)) using the constraints that we have obtained so far. First of
all, from G > 0 and (2.5 we find

— (m + ng) — (m1 + mg) p > 0. (283)

2

Co- P p
212 — (my +mg) - p> D) +2(ny +ng) + (my — mg)fL + (my — ma)?* . (2.84)

Therefore, for the left-hand side of (2.83)), we find that

2

P 1
—(nl—l—ng)—(ml—i—mg)-p > E+(m1—m2)i—§(m1+m2)-p,

])_2 i C2- P
6 12

(2.85)
where we also used the restriction (2.81]) and that n; > 0. Writing m; = a;p + u;, where

p-u; =0 and «; > 0, we can specify when the right-hand side of (2.85|) possibly fails to
be positive. Namely, the inequality (2.85) becomes

27_2 C2- P
6

+ T (ny +mng) — (my +my) -p > {i + (a1 — ap)? — %(al + og)} p*. (2.86)

12

The right-hand side is positive provided

1 1 1 / 1
0<062<041—|—Z— Oél—E, 042>C¥1+Z—|— a1—4—8, (287)

in which case the inequality ([2.83)) is proven.

We will now use the result (2.92)) of the next section in which we show that a state
characterized by n; and m; has §o = —G. We can then examine the polarity (2.53)) of a
state that has values oy, as which do not obey the bounds (2.87). In that case we have
that

1 1
ﬁ + (061 — 042)2 — 5(0(1 + 062) < 0. (288)
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In particular this translates into

1 1 1 1 1
§(m1 +mq) - p+ §(m1 - m2)i + §(m1 — mz)% > Z(al + 042)p2 + 5(041 — 042)2]92
1
> ﬂpQ + (a1 — ap)?*p?. (2.89)
Hence:
G < 2 p (1 +n2) — (1 — a2)2p2 < €2 P & Gunax = M (2.90)
24 - 24 24 ’

where we have used that the M5-brane wraps a cycle P that is very ample, which implies
that p? is very large. Hence the polarity (2.53)) for states for which we cannot show ([2.83)

is almost one: )
— gmax - g > p

N gmax p2 + Co- P ‘
Therefore, the inequality (2.83|) potentially fails for states that are far from extreme
polar. Since states characterized by (n;, m;) € C are extreme polar, we have shown the

inequality (2.83)).

(2.91)

2.4 Comparison between the D4-D2-D0 partition function and
the elliptic genus

We can now finally compare the degeneracy (2.52)), which is the leading order term in
the Rademacher expansion, with the D4-D2-D0 degeneracy (2.77). This way we can
determine expressions for the extreme polar degeneracies in ([2.52]).

From comparison of the integrals in (2.52)) and (2.77)) it is clear that one has to identify

G=—-m+A,. (2.92)

Indeed we already found in (2.79) and (2.82)) that G satisfies the same upper and lower
bounds as —m + A,. Using the expressions (2.27)) and (2.78)), we find that the relation

(2.92) becomes
—m— %(VQ—l-I/-p) + L%(Vz +v p)J = —(n1+ng)— %(ml +ms)-p— %(ml —mgy)?. (2.93)
This suggests the identifications

m = n1+n2+m2~p+L%(ml—mg)g—i-%(ml—mz)-pj,

v o= mj—msy, (2.94)

where we have used that m; — my takes values in A* and the expression identified with
m is an integer. Using the upper bound (2.82)) for G immediately implies that

ni+ns+my-p+ |2(mg —ma) - p+ I(mg —my)?| >0, (2.95)
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which matches the non-negativity condition of m. It would also be very interesting to
show whether the sum over m;, my contains more or less terms than the sum over v.

With the identifications above, the degeneracy ([2.52)) is equal to (2.77)) where we have
identified the polar degeneracies

d(m) = (=" 37 dng,ma)d(na,ma) (B + Z5E — (01 4 ma) = (my +ma) ).

(2.96)

The sum is over (n;,m;) € C such that (m; —ms)_ € U and that is satisfied.
To derive (2.96) we have also used the definition of the measure u. Note that we
can trust (2.96) only for extreme polar states since only their degeneracies were taken
into account in the derivation of (2.54)). Also note that if one would have a different
truncation of Zgw, the identification would be the same, however the summation
domain would be different.

3 Macroscopic degeneracy

In the previous section, we reviewed how to obtain the degeneracies , before map-
ping them to the leading order term in the Rademacher expansion. In this section, we
give a macroscopic derivation of . In section we briefly review how the macro-
scopic entropy can be computed using Sen’s quantum entropy functional [10, 1] as well
as the localization technique [23, 24]. Localization reduces the functional to a finite
number of integrals. This process also results in a measure which we determine under
certain assumptions in section using the approach developed in [27]. We will restrict
to the zero-instanton sector in this section. We thus do not intend to give a macroscopic
derivation of the full elliptic genus degeneracy, but only a partial derivation of the ¢ =1
term in the Rademacher expansion. We comment on extensions of this derivation in the
discussion in section Ml

3.1 AdS;, path integral via localization

Macroscopically the quantum degeneracy d(q) of an extremal black hole with charges g
is proposed to be equal to [10], 11]E|

—;9A A\ finite
d(qo, qa) = (€72 g0 A AdS, * (3.1)

which is a functional integral over string fields in Euclidean AdS,. It can be seen as an
expectation value of a Wilson line inserted at the boundary. This functional is over all
field configurations that asymptote to an AdS, Euclidean black hole with metric

v dr?
2 _ Vi o2 2
ds* = —|[(r*=1)dd +7“2—1 ,

0 AN = —iefr—1)do,  XP=X2 (3.2

9The charges here are related to the ones in [10, 1] as gnere = 2qthere-

20



where e* and X = 971/2(e + ip") are constants determined in terms of the charges
by the attractor mechanism. In (3.2), the parameter 9 is the size of AdSy. These field
configurations need to have fall-off conditions

2
%74(9(1) oAM= —ief(r—0(1))ds, X =X2+0o1)r).

(3.3)
The superscript ‘finite” in (3.1)) refers to an r = 7y cut-off prescription for regularizing
and renormalizing the divergence caused by the infinite volume of AdS,["% In the classical
limit the degeneracy becomes the exponential of the Wald entropy. To calculate the
functional away from this limit we first integrate out the massive string and Kaluza—Klein
modes such that we are left with a local Wilsonian effective action for the massless super-
gravity fields. The functional can then be computed using supersymmetric localization

in N = 2 off-shell supergravity [23], 24].

We first review how localization works for supersymmetric QFTs. Suppose there is
a fermionic vector field ) on a supermanifold M such that Q? = H for some compact
bosonic vector field H. Provided there is a fermionic function V' that is invariant under
H, and that the measure du, the action S as well as the function h are all invariant under
@, then the integral

ds* = g (r’+0(1))do* +

//vt dphe 572V (3.4)

does not depend on A\. We can thus evaluate the integral for an arbitrary A, and in
particular we can choose A — oo such that we can use a saddle-point approximation.
The integral thus localizes on the critical points of QV. In practice one can choose
V = (QW¥, V), where ¥ are the fermionic coordinates and ( , ) is a positive definite inner
product defined on the fermions. Critical points of QV are thus critical points of (). This
way we find that the integral is equal to

/ dpghe™ | (3.5)
Maq

where Mg is the submanifold of localizing solutions and dyug is the induced measure on
M. In supergravity, despite being more challenging, localization has been applied to
compute the functional [24H26]. In this case M is the field space of off-shell N = 2
supergravity, S the off-shell supergravity action with the right boundary terms, h the
Wilson line, () a certain supercharge and ¥ all the fermionic fields of the theory. Since an
off-shell formulation of supergravity coupled to both vector- and hypermultiplets is not
known, we shall ignore the contribution of hypermultiplets in the calculation. Considering
ny + 1 vector multiplets, where ny = by is the number of N' = 2 vector multipletﬁ,
coupled to the Weyl multiplet, the localizing solutions are given by [24], 47]

cA 204

2

Xh=XxMy —, VI = v = ot A=—-2560"", (3.6)

19Regularizations with more general cut-offs lead to the same renormalized action [5].
1Tn the N = 2 off-shell supergravity one needs to introduce a compensating vector multiplet.
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where A = 0, ..., ny, X are the vector multiplet scalars, Y* and A denote auxiliary fields
(A is the Weyl square chiral field) in the off-shell supergravity, C* are real constants and

¥ has been introduced in . All the other fields are fixed by their attractor values.
The entropy functional thus reduces to by + 1 integrals over C* with as integrand
the exponential of a renormalized action. Ignoring D-terms, this renormalized action
evaluated on these solutions takes the form [24]

Sren =5+ dery - ZQEA %AA = 27TC]A¢A + F(p7 ¢) ) (37)

where F is determined in terms of the prepotential F'(X, fl)
F(p,¢) = drIm F (" + Lip*, —64) . (3.8)

In addition, we introduced the new scale invariant variableg?]
1
ot = 5(& + VIO (3.9)

Ignoring the D-terms in the calculation of (3.7)) is partly justified by [48] in which many
of these terms were shown to evaluate to zero. Using the (perturbative part of) the
prepotential
A 1, X°X’X¢ 1  X*A
Fr X,A :__dac—__ a0 4 g 0
et (X A) = =G dane =5 — 510 5
it follows that the perturbative part of (3.8) is equal to (2.60]), where we used that p® = 0

since there are no D6-branes.

(3.10)

After localization, the quantum degeneracy takes the form [24]

ba
d(qo, 4a) = / [T do* M(p, g)e*rane™+7we), (3.11)
A=0

where M(p, ¢) is a measure we determine in the next section. The localization procedure
does not give a contour prescription for the integrals over ¢*. In section we choose
the integration contours to be indefinite in a way that the integrals are convergent. To
determine the measure in (3.11) the contribution from all the multiplets must, in prin-
ciple, be taken into account. It has to be contrasted with the localization computation,
where only the vector multiplets are taken into account. It is especially problematic to
take into account the gravity multiplet in the localization computation. The localization
technique depends on global supersymmetry and it is not a priori clear how to properly
deal with it in supergravity. Progress in this direction has been made in [49] (50]. In
the present work, we avoid these issues using an approach based on three-dimensional
supergravity instead. For an approach using N' = 2 off-shell supergravity on AdS,xS?
see [b0-52].

12Tn [24] the gauge ¥ = 4 was used and Ppere = %qbthere.
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3.2 Determining the measure

We can use the connection between AdS; and AdS3 holography to determine the measure
in (3.11)) under certain assumptions which will become clear in the remainder of this
section [27]. Namely, the four-dimensional type ITA geometry AdS, x S? corresponds
after uplift to the five-dimensional M-theory geometry AdS, x S' x S2, where S! is the
M-theory circld™] Localization can be used to show that the five-dimensional entropy
functional, which is computed on AdS,xS!xS?, reduces to the four-dimensional version
(3.11)) [53,54]. This equality only holds when the prepotential is given by its perturbative
part. We can determine the measure using a saddle-point approximation (that we specify
later) of the AdSyxS! partition function. Comparing the result with the same saddle-
point approximation of will enable us to read-off the measure M(p, ¢) [27].

The theory on AdS, x S! is obtained by reducing the five-dimensional theory on
S?, keeping only the massless fields. We need to impose AdS, boundary conditions
in order to make the connection with the two-dimensional case that we obtain by
additionally reducing on S!. It turns out that the measure corresponds to an anomaly
of the Chern—Simons part of the three-dimensional theory. Namely, as we will see, it
corresponds to the dependence of the one-loop determinant on the volume of the manifold.
It is well known that Chern—Simons theory classically does not carry a dependence on
the metric but when quantizing, one needs to pick a metric to ensure a well-defined
gauge-fixed path integral [55]. Quantum mechanically the theory might depend on the
volume of the manifold due to zero moded'’] For the theory on AdS,, only gauge fields
can have normalizable zero modes which simplifies the analysis considerably, as we can
focus on only the Chern—Simons terms in the three-dimensional theory [56, [57].

We are now ready to first approximate the AdS,;xS! partition function, which we
perform in section [3.2.1 Subsequently in section we compare it to a saddle-point
approximation of in order to determine the measure. We will restrict ourselves to
the zero-instanton case.

3.2.1 Chern—Simons partition function

The gauge field content of the theory on AdS;xS* can be easily determined as it cor-
responds to the current algebra in the dual SCFT which was discussed in section [2.1.2] -
The small N' = 4 algebra contains four supercurrents o , three bosonic currents J'
that generate a level kg SU(2)r Kac-Moody algebra and the usual Virasoro generators.
In addition we have by U(1) currents. The center of mass multiplet corresponds to one of
these currents, namely the one along the direction with positive signature, and to three
other bosonic and four fermionic currents. However, it has been argued before [58] that
the center of mass modes are part of the black hole’s hair. For this reason it seems they
should not be included in the AdSsy partition function which computes the contribution

13In general, S! is actually fibered over AdSs.
4In [55] the three-dimensional manifold is compact in contrast to the manifold here.
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from horizon degrees of freedom of a single black hole. Because of this, we first focus on
the other gauge fields while later commenting on the role of the center of mass modes.
We thus focus on the dual description of the generators of the small N' = 4 algebra and
the by — 1 U(1) generators corresponding to the directions with negative signature. This
dual description is given by three-dimensional supergravity coupled to both an SU(2)g
and by — 1 abelian Chern—Simons terms. Since an Einstein—Hilbert action with negative
cosmological constant in three dimensions can be written as a Chern—Simons action cor-
responding to SL(2,R);, x SL(2,R)r [59, 60], we can thus consider the Chern—Simons
theory corresponding to the supergroup SL(2,R); x SU(1,1|2)g x U(1)%71.

We now need to compute the AdS,xS! partition function using a saddle-point ap-
proximation. This can be done in the limit of large levels. When the Chern—Simons
theory is defined on a compact manifold M3, the partition function for large level r can
be written as [27, 28]

dimH} —dimH9)/2

Z(Ms) = 3 S (My, A)V2 (r vol(My))' , (3.12)
A

where the sum is over gauge equivalence classes of connections A with vanishing field
strength, CS(A) is the Chern-Simons action, 7'/ the Reidemeister-Ray-Singer torsion
and HY, H} are the cohomology groups of the flat bundle. There can be zero modes
for scalars and one-forms respectively when these groups are non-zero. We now assume
that we can generalize to the non-compact manifold Mz =AdS, x S' and write
the partition function as

Z oy SN Z ooy (3.13)
A

where
dimH} —dimHY)/2

Z1toop = (1 vol(Ms))" , (3.14)

and we have neglected the torsion dependence because it is not known how to compute it
for non-compact spaces. For our purposes of determining the measure it turns out that
only the zero modes in the Chern—Simons theory are important, see also [27].
The metric on AdS, x St is given by
0

4(0°)?
where we used the coordinate transformation r = cosh(n) with respect to and 0 and
y are periodically identified. Note that S! is actually fibered over AdS, but for convenience
we denote the space as a product. We now first consider the case where vol(M3) =
1/¢°, with 1/¢° the radius of the circle S!. Recall that we use a cut-off prescription for
regularizing and renormalizing the divergence caused by the infinite volume of AdSs, as
we mentioned after . For a gauge field A with level r the AdS, boundary conditions
imply that HY vanishes [27]. However, the dimension of H} is infinite and needs to be
regularized. This results in the following contribution to Zj.jeep [27]:

()" o0
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[dy + i¢°(cosh(n) — 1)dd]”, (3.15)

v
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The gravitino can also have zero modes and it turns out that its contribution to Zi 50p
cancels the contribution of the SL(2,R)g x SU(2)r gauge fields [27]. We are thus left
with the contributions of SL(2,R); and by — 1 U(1) gauge fields. Considering now the
case where vol(M3) # 1/¢°, and thus restoring the size ¥ of AdSs, gives an extra factor
of ¥ t0 Z1100p [27]. The one-loop result is therefore

o ba-1 —1/2
Zl-loop = 19\/(#T H <¢O> y (317)

=1

where k, = ¢ /6 = (p* +co - p)/6 is the SL(2,R)y, level [61]. At first, it is not clear what
the value of the product H 11 r; is. To investigate this, we need to revisit the center of
mass modes. One of these modes corresponds to the U(1) gauge field along the direction
with positive signature. Including this extra gauge field, the product becomes

[[ri=detds=A. (3.18)

Inclusion of this abelian gauge field also seems natural from the reduction of M-theory
on a Calabi-Yau threefold down to five dimensions, since this results in by U(1) gauge
fields. This seems to indicate that the other fields in the center of mass multiplet also
contribute. In addition, as we have seen in , this multiplet does not decouple from
the rest of the N = 4 generators. However, apart from the U(1) gauge field, it is not clear
how to capture the contribution of the center of mass multiplet fields in supergravity.
We proceed by assuming that the same rule applies to each U(1) gauge factor. After all,
the one-loop contribution we are looking for only depends on zero modes of the gauge
transformations and not on the specific details of the theory. Therefore we have to include
3+ 3 additional U(1) gauge fields dual to the holomorphic and anti-holomorphic currents
D.(»X" and two additional gravitini fields. From the computation in [27], this adds a
contribution

(¢°)62)% = (¢°)? (3.19)

to the one-loop partition function. The total one-loop result becomes

Ztotal — 19 _19
1-loop \/kL_A kL | Al

where we used that d,, has by — 1 negative eigenvalues which gives the exponent of —i.
Note that ([3.20) is valid for arbitrary values of ¢° since different values correspond to
different background metrics.

(¢0)b2/2+5/2 — (_?:)bQ—l (¢0>b2/2+5/2 7 (320)

3.2.2 Zero-instanton measure

We would like to compare , using the one-loop contribution , and -

in the limit of large levels. We restrlct ourselves to the zero- 1nstant0n sector where
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'F(p7 ¢) - ‘F(pa gb)pert and " is given by

27 P2 +co-p ™ ¢2

d(QO,Qa —/Hd¢AM ¢) 271'(]A¢A+ﬂ o0 40 (321)

We assume the measure does not contribute at the exponential level, and thus can be
expanded polynomially around the attractor values. Performing the integrals over ¢* we
get

d : a d O 0b2/2M : O a 27TQO¢ +%*6’ 3.92

where ¢¢ denotes the the saddle point value. The exponent can be rewritten as

. - 1 1 k:
QﬂqubO + 5@ =T\ QokrL (E + ZE) , r = 27;50 L (323)

which implies that in the limit of large &, the integral localizes on x ~ +1. We choose the
positive value since ¢° is positive. Changing variables to z and performing the method
of steepest descent leads to

d(qo q ) “ ;(¢0)b2/2+3/2M(p 0 ¢a)627rti0¢2+§% <324)
) kﬂL‘A| * ) L * )
where
¢ =5\ (3.25)

is the value at the saddle point. Note that this expression is valid for arbitrary values of
¢? and ¢¢ by tuning gy and ¢ appropriately, provided we keep the value of gok;, large.
From ([3.23) we see that the exponent in (3.24]) can be rewritten as

- k
2w/ Qokr = 7T¢—Ié 5
which can be identified with the Chern-Simons action of flat SL(2,R), x SL(2,R)g x
SU(2)g connections [26]] The exponential in (3.24)) thus corresponds to the exponential
in (3.13)) because flat abelian connections give vanishing Chern—Simons integrals. From
comparison of (3.13]) and (3.24)) we find that the one-loop contribution is now given by

(3.26)

gtotal _ M(p, 62, 62) (¢2)b2/2+3/2 ) (3.27)

1-loop \/M

Since both ([3.20) and (3.27) are valid for arbitrary values of ¢, they should be equal.
This enables us to determine the measure to be
M(p, ¢) = (=i)""1¢%. (3.28)

15In [26] one has to take a = d =0, c= —b =1 and 7 = i¢" to match our conventions. The exponent
(3-26) then corresponds to (4.43) in this reference.
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The measure (3.28]) is the main result of this section. However, we still need to de-
termine a value for ¥. From comparing the degeneracy together with this measure
to the Denef and Moore formula in the zero-instanton sector where the measure is
given by , we find that this parameter is given by

2
C.
ﬁzp 2P'

6 12

(3.29)

Unfortunately, we do not have a clear physical reason for this value. We will however
provide ¢ with an interpretation. Because of the localization phenomena, the prepotential
in (3.8)) is evaluated in X*, A values that correspond to the origin of AdS,, i.e. 7 =1
[24] "] Therefore ¥ should be interpreted as the size of AdS, evaluated at the origin.
Another comment we would like to make is that the value (3.29)) corresponds to a choice
of the factor in front of the Ricci scalar in the N = 2 four-dimensional action. The
Einstein—Hilbert term in this action is given by

/d4x ge_K(X’y’A)Rg, (3.30)
where

e KXXA _ iV F, - XAFY), Fy = 0\F(X, A) (3.31)

is the Ké&hler potential. We now evaluate the Ké&hler potential in » = 1. Using ({3.6]),
(3.9) as well as the value for X2 given after (3.2)), we find that VIX* = 2(¢* + %z’pA)
and YA = —256. Using the zero-instanton prepotential (3.10) we then compute

% A 4971 rp? oy
~KXXA) —(p— 2 b ) 3.32
¢ » \6 12 (3.32)
The choice (3.29) is thus equivalent to choosing 4/¢° for this factor. It would be very

interesting to understand this choice from a first principles calculation. However, loop
calculations using Chern—Simons theories in non-compact spaces are not well-understood.

4 Discussion and outlook

We have studied the exact entropy of four-dimensional N/ = 2 extremal black holes in
M-theory. The black holes arise from an M5-brane wrapped on a circle and an irreducible
divisor P C CY3 in an asymptotic geometry R x St x CY3. On the microscopic side, we
have studied the degeneracy that follows from the elliptic genus of the two-dimensional
(0,4) SCFT dual to these black holes. This degeneracy can be written as a Rademacher
expansion 7 i.e. a sum of Bessel functions dressed with generalized Kloosterman

16Recall from (3.6) that in the origin X = 9~1/2(eM 4+ ip?) + CD and A = —2569~!, where we also
used the attractor values given below (3.2]). The prepotential in (3.8]) can be seen to be evaluated in
these values by using that it is equal to T9F (9~1/2(2¢" + iph), —2569~!) and then substituting the

definition (3.9) of ¢*.
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sums. We derived explicit expressions for these Kloosterman sums in section 2.2.1] In
addition, we have mapped the Rademacher expansion to the degeneracy as derived by
Denef and Moore [I5]. On the macroscopic side, we derived the measure that arises in the
localization computation [24] of the exact degeneracy given by the Sen quantum entropy
functional [10, 11]. For this derivation we had to make a few assumptions and it would
be interesting to study these better.

A natural extension of this work would be to study the case where the divisor P is
reducible. The index then also counts the degeneracies of multi-centered configurations
with the same asymptotic charges as the single-centered black hole [15], 62] E As shown
in [I7H22] the generating functions for the degeneracies in the case of reducible P are
given by vector valued mock modular forms instead of the vector valued modular forms
that one finds for irreducible P. Mock modular forms also show up in compactifications
with A/ = 4 supersymmetry. In such compactifications the index is only sensitive to
single-centered and two-centered black holes [64]. The meromorphic Jacobi form that
counts these quarter-BPS states can be decomposed as a sum of a mixed mock Jacobi
form and an Appell-Lerch sum [65]. The degeneracies of the single-centered black hole
are then given by the Fourier coefficients of this mixed mock Jacobi form. Due to the
mock modular behavior, the microscopic degeneracy of a single black hole is not given
by a Rademacher expansion. However, for the N’ = 4 case the modular properties can
still be used to derive an asymptotic expansion for the Fourier coefficients of the mixed
mock Jacobi form relevant for the counting of BPS states [60, 67]. The degeneracies are
still given by a Rademacher-like expansion. The results of [67] might also be applied to
the mixed mock modular forms that arise in the N' = 2 compactifications.

The microscopic degeneracy also includes degrees of freedom living outside of the
horizon [68, 69]. We have indeed seen that at the macroscopic side we need to take into
account the contribution of gauge fields corresponding to the center of mass multiplet to
reproduce the localization measure, even though it is not clear how these contributions
are captured by the supergravity theory. It is also puzzling that these degrees of freedom
are interacting with the horizon degrees of freedom as the corresponding algebras do not
commute.

At the macroscopic side we have only reproduced the leading Bessel function in (2.42)).
Let us now comment on the instanton contributions to the AdSs path integral. We would
like to argue that they give rise to the subleading Bessel functions. The microscopic
answer hints to additional saddle points in the gravity path integral because each
Bessel function in corresponds to a different saddle point for the scalar ¢. Each
of these contributions is always exponentially subleading, and thus non-perturbative,
in the limit of large electric charges and fixed magnetic charges. The exponents of the
Bessel functions in also strongly suggest that the prepotential gets renormalized by

17Also for irreducible P there might be states contributing to the index that have some substructure.
As we have stated in section [2.3] extreme polar states always correspond to a bound state of one D6-
and one anti-D6-brane. In [63] the contributing multi-centered configurations that build the polar sector
have been identified in certain explicit settings.
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the instanton contributions. Without entering into details about this mechanism which
has been extensively discussed in [70] for the case of one-quarter BPS black holes in
N = 4 supergravity, we propose that for each instanton sector there is a renormalized
prepotential. With this, one can read-off the effect of the instantons and interpret this
in terms of an effective Chern—Simons theory with renormalized levels which allows to
determine the measure originating from the instanton terms. We leave this for future
investigations in this context.

The sums over ¢ and d in the Rademacher expansion can be explained by including
(AdSyxS'xS?)/Z. orbifold geometries in the path integral [71] that satisfy the AdS,
boundary conditions. This has been done in [26] for N' = 8 compactifications and in [72]
for N' = 4 compactifications. In particular this reproduces the Kloosterman sums from
macroscopics. Our exact formulas for the Kloosterman sums can give similar insights
into the gravity calculation, including the study of arithmetic properties and duality as
has been done for N' =4 and N = 8 compactifications in [73].
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A Modular transformations for general theta func-
tions

In this appendix we derive how a theta function of the form

1 - 1 1 2 — 1 1 2 271 1
Ogn(T, Tz, N) = Y (1) wazh 0= iy (0= o =iy (2003 73 (mdy0)-2

m=a (NA)

Y

(A.1)
transforms under a general element of the modular group. The function (A.1]) is defined
for 7 in the upper half of the complex plane and z a complex vector with n components.
The product for n-dimensional vectors x, 2’ is defined as = - 2’ = z7Qa’, where Q is
an n X n-dimensional integral symmetric matrix. We assume that the quadratic form
x - x’ is non-degenerate and denote the determinant of Q by A = det (). Special vectors
are then defined as integral vectors x with n components such that Qx is divisible by
A, i.e. each of its components is divisible by A. In the vectors ¢, h and « are
special vectors. Lastly, N is a positive integer and the sum is over the vectors m that
are congruent to a modulo NA, i.e. each component of m — « is divisible by NA. For
notational convenience we use this unconventional notation.
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The theta functions we consider here are generalizations of the theta functions con-
sidered in [38] for the case of matrices () that are not necessarily positive-definite. Here
we derive properties for these more general theta functions adapting what was done in
[38]. In particular this will result in the modular transformation of the functions (A.1)),
ie.

b atr+b 2z
O()Oyn(1,7, 20, N) = @gvh(m— +b a7 + z 2 N) |

ey
cr+d’c?+d’cr+d+c?+d’ ’

7=<i Z) (A.3)

is an integral matrix with determinant 1.

where

Let us now derive these properties. First of all, for special vectors [
Ogron(7, T, 250, N) = Oy (1,7, 2,0 + [, N) (A.4)
Ognia(T, T, 250, N) = Oy (1,7, 250, N) . (A.5)
For an arbitrary integral vector k£ we find that
Oyn(T, 7, z;00 + NAE,N) = (—1)ih'k@gvh(7', T,z;a,N). (A.6)

Let’s now consider some special modular transformations (A.2]). First of all the transfor-

mation O(y) with
-1 0

which corresponds to replacing z by —z, is given by

— L _hi(m-— —rir—Lo 12
Ogn(T. 7, —2zia, N) = ) (—1)wazh =@l mimyae (200
m=a (NA)
« efm‘?ﬁ(m+%g)ie%(fmf%g)-z
_ E (—1)wazh (m'+g+a) g =mir 5z (' +39)%
m/=—a—g(NA)

% e—m’?—NIAQ (m’—‘r%g)ie%(m’—&-%g)w
= Oyn(1,7,2;,—a—g,N), (A.8)

where we relabeled m’ = —m — g for the second equality sign. Another transformation
we would like to work out is given by O(y) with

=(o1) (A.9)
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which is one of the generators of the modular group. Using that m = a+ NAE for k € Z"
it follows that

@g,h(7~|—b,?+b,z;a, N) — NAQ(a+Qg) Z( 1)N1AQh NAk( 1)—ﬁ(N2A2k2+NAk~g)
kezn

m'T—lAQ(a+NAk+%g)3 —miT—L

_ 1 102 2mi 1.
% e ~ e NAQ(a+NAk+2g)+e T (a+NAk+Qg)z' (AlO)

We now define ¢, which is the vector whose components are the diagonal elements of @,
and v = AQ 't which is a special vector. For an arbitrary integral vector k we find that

A k= k"t = KTQk = k? (mod 2) (A.11)

which we can use to rewrite

(_l)ﬁh.NAk(_1)—ﬁ(N2A2k2+NAk.g) _ (_1)ﬁ(h—va—bg).NAk . (A.12)
Using this in (A.10) and rewriting the sum in modulus form we find that

@g,h(T + b, T+ b, Z;a, N) — e*ﬂiﬁ(oﬂr%gy Z (_1)ﬁ(hfbgbev)-(mfa)

m=a (NA)
« e TN az (m+39)% —miT i (Mt 50)% 2R (- 3g) 2
_ —mits 2(a+%g)2@ = 2. N A.13
= € NA ng—bg—va(T, T, %, ) : ( : )

The last transformation we work out before considering the most general modular trans-
formation is given by O(v) with
0 —1

which is the generator S of the modular group. In order to work out the transformation
of the theta function under O(v) we make use of Poisson’s summation formula. Namely
for a continuous function f(k) = f(ki, ..., k,) on R” that has continuous first and second
order partial derivatives and has the property that >, . f(k 4+ w), > s O f(k + u),
as well as >, ;. 010y, f(k + u) all converge absolutely and uniformly for 0 < wu; <1, one

has that

Z/ duy - / duy, €2+ 0 f(u) | (A.15)

keZ" kezn ¥~

Writing m = a + NAk we find

11 2= 2z

o) S e E e = )
w(—2—= =+ ZaN) = 3 fk), (A.16)
kezZn

where

zZ_

f(k?) o (_]_)_ih'kem‘lN (a+NAk+29) m? NA2 (a+NAk+Qg) e%(aJrNAkJr?g) ( +z;r) .
(A17)
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Applying (A1), using

. 11 1,2
6727T1,kT'uf( ) — 6727rz(kT+7—h)u ) a+NAu+§g)_€7rzf

1Ay (b NAuw+ 19 28 (at Nut o) (Z+2)

(A.18)

(
e ‘FNA2 ,

and replacing o + NAu + %g by NAu, we find that
@gh( 1o le z-*;a,N) = e%mw%ghxaﬁm/ du, - / du,
' T T T T oo oo
kezn
72m(kT+lih)u i L Nu2

X € e emiE N“+62”N“'(%+%). (A.19)

Defining y = AQ 'k, we can complete the square of the exponent:

W2 a2ty (y+3h) :[u+z——(y+lh)]2—[z—L(erlh)]z
- - NA 2= NA 2] NA .
2 1 T 1 2 T 1 2

U++2U+'Z+ ZTM (y—i— h) = |:U+Z—m(y+§h)]+— [z—m(y+§h)]+

(A.20)

The integrals then result in

o o mi L N [utzt 75 ( +lh)]2 miL N [utz+ 75 ( +lh)]2
dug - - duy,e 7 NAWTIY]_ T r NAWTIW,

—00 —00

1 —iT\b-/2 1 1T\ b+/2
N det(—Q)< N ) m(ﬁ)
- =)@ (A1)

where b_ (by) is the number of negative (positive) eigenvalues of () and det(—Q_)

(det @) is the absolute value of the product of the negative (positive) eigenvalues of Q).
Hence from (A.19) we find that

1 1 2. =z 1 —17\ b-/2 by /2
(s} <__,__ s ,N) _ _( ) ( ) }: 2mi—
g:h T T T + T @ \/m N ¢

—m‘%N[z—ﬁ(y‘F%h)]—e_m%N[ a0 h)] , (A.22)

3 (a+39) (y+3h)

X e

where the *x indicates that summation is over special vectors. Note that all these vectors
can be uniquely written as y = §+ NAk, where (3 is a special vector in the set of vectors
that are incongruent modulo NA and k € Z". We will use this to rewrite the sum in
and obtain an expression in terms of theta functions. To this end we also need
the equality

e27rz NA2

(a+39)-(y+3h) _ 2«

o2isz [(B+5h) (at39)+NAk-a+ N Ak-g]

—  2rigaz(Bt3 h)(a+2g)( 1)@9‘(:’;—6). (A.23)
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Using this identity we can rewrite (A.22)):

1 1 2z_
@g,h<__7__az_+zf+;a7N>
T

T T T
_ L(i)b /2<_)b+/2em’}_Nz?eﬂi}_Nz%r Z eZﬂiﬁ(B‘F%h)'(a‘F%g)
v/
B(NA)
X (—l)ﬁg'(y_’g) NA2 (y+1h) liNAz (v+3 h) z(y+1ih)
y=B(NA)
— L(i)b /2<”)b+/26—m11vz2e—mgNzi
/)y
% eQmﬁ(ﬂ%h)-(a%g)@h’g(T’ 7,2 B, N) : (A.24)
B(NA)

where we now sum over special vectors [ that are incongruent modulo NA.

We now prove one last identity before figuring out the transformation under an arbi-
trary element of the modular group. Let M be a positive integer, then

S (~nFEMmQ (M, MT, 2;m, MN) (A.25)
(N )
> 3 (= 1) oz (n=o) o =miT i (04302 —7i7 sy (43003 2B (0 59) 2
v S

Notice that the summation can be replaced by a sum over n = o (mod NA) such that

Z (—1)ﬁh'(m_a)®g’Mh(MT, M7, z;m, MN) =0O,,(7,7,z;a,N). (A.26)

m(MNA)
m=a (NA)

Let’s now consider the modular transformation O(7) corresponding to (A.3) for ¢ # 0.
Then from (A.26|) with M = |¢| we find that

O(Y)Oyu(7, 7, z;a,N) = Z (1)N22h(m—a)

m (cNA)
m=a (NA)
sgn ¢ sgnc  z_ Zy
x@c< — , — ;,N), A27
el \ASERET T T c¢+d Frd 5 ( )
where we also used that
a 1 :a7'+b’ a _1 :af+b' (A.28)
¢ cler+d) er+d ¢ clet+d) cT+d
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With (A.13]) we can rewrite (A.27) as

OO T s N) = 3 (D)o i (4,29
m (cNA)
m=a (NA)
sgnc sgnc  z_ Zy
X © < - T ) ym, N) )
s ct+d  cT+d CT—l—dJrc?—i-de

where using (A.5) g; can be written as g; = ch 4+ ag + acNv. According to ((A.24) we
have that

Sgn c Sgn c zZ_ 24 - Qwi;(ﬁ_i_lgl).(m_i_lg)
© (— )= ) + ;m,cN):W y o e anar 2
PN er4+d r+der+d  T4d < s

X @ghg((CT + d)sgnc, (¢T + d)sgn e, zsgn ¢; 3, |c|N) , (A.30)

where

1 <—’é(CT + d)sgn c> b-/2 (Z (C? + d) sgn C)b+/2 @77@%677”.% . (A31)
VIR TN W

We now again use (A.13) to write

Oy,g((cT+d)sgne, (cTd)sgne, zsgne; B, || N) = e " asz 2970,y ([elr, |7, 2sen c; B, e[ N)
(A.32)
where, using (A.5), ho can be written as

ho = (1 +da)g + dch + dc(a+ 1)Nw. (A.33)

The numbers 1 + ad = be (mod2) and cd(a + 1) = bed (mod2), where we used that
ad — bc = 1 and thus d = ad — bed (mod 2). Again applying (A.5)), we then find that
ho = ch; where

hy =bg+ dh+ bdNv . (A.34)

Now we specify to ¢ > 0. Substitution of (A.32)) and (A.30]) in (A.29) results in

O(W)Gg,h(/n ?7 z; @, N) =W Z 9091,9,}1(057 67 N) 7)991@}11 (07—7 0?7 2 /87 CN) ) <A35)

B(cNA)
where we defined
o0 BN = 3 (s o (e o e 3+ o]
m (cNA)
m=a (NA)
(A.36)
Let’s now consider the case ¢ < 0. Using (A.8)) we find that
Ogi o (Il T, [e|T, =2; B, [e|N) = Oy o (le] T, [e|T, 2 =5 = g1, [c|N) (A.37)
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which when substituted with (A.32)) and (A.30)) in (A.29) yields

OM)Ogn(r,Tozsa, N) = Y (~1)wazhm=ele=micimtneao)’yy (A.38)

m (cNA)
m=a (NA)

0 Y e T T N (el ofF, 2 —B — gu,[cl).
B(cNA)

Changing the summation variable 8 to ' = —f — g1 does not change the range of
summation, so we can write

O(’)/)@gﬁ(T,F,Z;Oé, N) = W Z Z NAQh(m a)e i cNaA2 (m+%9)2
B’ (cNA) m(cNA)
m=a (NA)

x e inaz (B 01) (mt39) o —mi i (B/+%gl)2@gl,ho(‘c|7—7 |7, 2; 8, | N)

= W Z @gl,gh 6/;N7 V)Ggl,h0<|c|7', ’C|F7z;ﬁ/7 |C‘N) (A39)
B’ (cNA)

This is the same expression as we had for ¢ > 0. For the sum ¢ the following identity

holds [38]™
Porgn(C B+ NAK; N, y) = (=1) 5 GorahtbdNobhiy (o, 8N, 7)), (A.40)
where k is an arbitrary integral vector. Hence if 8’ = f (mod A), we find that

@gl,g,h(aa ﬁla N> 7) = (_1)Wh1.(ﬁiﬁ/)gog1,g,h(a7 57 N7 PY) <A41>

such that (A.39), after reparameterizing the summation variables, becomes

O()Ogn(r, 7,250, N) = W Z > aran(e BN, 7)Og, no(llT, eI, 2 B, |c|N)
) B (cNA)
)

= W Z @gl,g,h(ayﬁ;N7’Y) (A42)

1 (B _

X Z (—1)wazh 8 5)®g17|c|h1(|c|7,|c|7',z;5',|c|N).
B' (eNA)
B'=B(NA)

18Tn [38] one has to consider ¢ corresponding to the modular transformation with —vy, —3 to recover
the function ¢ here. The proof of the property (A.40) there is also valid for non-degenerate matrices @
that are not positive-definite.
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We then apply (A.26) to get
O(V)@g,h(Ta T, 2 Q, N) =W Z (pg1,g,h(a7 Ba Na 7)@gl,h1 (7—7 T, Z; B: N) . (A43)
B(NA)

The only modular transformations that we have not considered yet have ¢ = 0. Note
that this implies a = d =1 or a = d = —1. The first case gives with (A.13)
OM)Oun(r,T, 70, N) = e w2 @020%0,,  (n T 20, N) . (Add)

When a = d = —1 we find with (A.13) that

OOy (77,20, N) = €552 T390, )y v (7,7, — 210, N). (A.45)
Application of (A.8), (A.4) and (A.5) yields:
OM)Oy(T. 7.0, N) = a3, ) (r T,z —a, N) . (A46)

B Modular transformations for the theta functions
of the elliptic genus

In this appendix we derive how the theta functions (2.25)

0,(1,7,2) = Z (_1)p~(u+k+%p)e—mf(u+k+%p)3 o~ Ttk 5p)Y 2mi(utk+5p)2 (B.1)

kezn

that we find in the expansion of the elliptic genus transform under modular transfor-
mations. Note that in (B.1) we have chosen a basis for A. We can derive the modular
properties by writing in the form of the general theta functions of the previous
appendix:

@M<T7 T Z) = (_1)%p2+p.#@A(1)+2N),AP(77 T, Z; 07 1) : (B2>

Here we identified the matrix with components d,, as ). Furthermore, since p € A, we
find that Qh = AQp is divisible by A and thus that h is a special vector. To show that
g = A(p+2pu) is a special vector requires slightly more work since p € A*/A. Elements of
A are represented by vectors k € Z". The dual lattice A* is defined by all vectors [ such
that [-k =€ Z for all k € Z". We observe that this is equivalent to QI € Z", which in term
is equal to [ = Q~'w for vectors w € Z". We can write Q! = %Q’ where ()’ is a matrix
over Z. We thus find that [ = “’Kl, where w’ = Q'w € Z" . Now Qu’ = QQ'w = Aw, which
immediately implies that w’ must be a special vector. We thus found that all vectors
in A* are of the form wzl for special vectors w’. We now determine A*/A by writing
w' = Ak + ki, where k € Z™ and k; takes values (mod A). Then

ki _ K

(mod A). (B.3)

| &

36



Hence vectors of A*/A are of the form k; /A for special vectors k; (mod A). Then Ay is
a special vector which implies that ¢ is a special vector.

We now use the previous appendix to derive what happens under a general modular
transformation with ¢ # 0. Using the identification (B.2)) and the modular transformation
of the general theta functions (A.43]) we find that

O(V)Qu(ﬂ Fa Z) = (_1)%p2+p-u w Z SOQLA(ZH-ZLL),AP(O? ﬁ; 17 7)691&1 (T7 Fa Z; ﬁa 1) 5 (B4>
B(A)

where W is given by (A.31]) for N =1 and the vectors gy, hy are equal to
g1 = cAp + aA(p + 2u) + acv, hy = dAp 4+ bA(p + 21) + bdv . (B.5)

The theta function at the right-hand side of (B.4]) now needs to be rewritten in terms of
the theta functions (B.1) using the identification (B.2). With (A.4]) we rewrite

6917h1 (Ta T, Z; ﬁa 1) = @gl+25,h1 (7_7 T, 2, Oa 1) . (B6)

We now want to show that hy = Ap + 2[, where [ is a special vector. This way we can
apply . Since ad — bc = 1 there are two cases to consider: 1) both d and b are odd,
2) one of them is even and the other one is odd. In the latter case it is clear that h; is of
the required form because d + b — 1, bd are even and Ap, Au, v are special vectors. In
the first case we can write hy = Ap + 2l + 2[5, where

I = 3[(d+b—2)Ap+ 2bApu+ (bd — 1)v] (B.7)

is a special vector and [, = %(Ap + v). Now for an arbitrary integral vector k we have
that
Ak-p+k-v=Ak-p+ Ak* =0 (mod?2), (B.8)

where we have used ((A.11) and (2.12)). Note that this implies that I is an integral vector.
To prove that it is also a special vector, we need to show that Qly = %A(QP +1t) =
0 (mod A). For an arbitrary integral vector k

1
k~Qp—|—k:~t:k'~p+Zk’mzk’-p—l—kﬂEO(mod?) (B.9)

where k' = Qk € Z™. This proves that Qp + t is divisible by 2 such that Q5 is divisible
by A. Thus ls is a special vector. This means that in both cases we can apply (A.5) and
write

Ogy iy (7,7, 2, 8,1) = Oy 428.2p(T, T, 2;0,1) . (B.10)

The last thing we need to do is to show that we can write
g1 +268=Ap+2l+2p (B.11)

for a special vector [. Then ' = [ + (3 is special, which can be used to rewrite the sum
in (B.4) as a sum over special vectors 5’ (mod A). From (B.5) it follows that

l=1[(c+a—1)Ap+2aAp+ acv] . (B.12)
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We again consider two different cases: 1) both ¢ and a are odd, 2) one of them is even
and the other one is odd. In the second case it is clear that [ is a special vector because
c+a—1, ac are even and Ap, Au and v are special vectors. In the first case we observe
that [ = l; 4+ [, where

I = 3[(c+a—2)Ap+2aApu+ (ac — 1)v) (B.13)

is a special vector and [y = %(Ap + v). Since we have already shown that I3 is a special
vector we find that we always have the splitting (B.11)). With all of the above we can

rewrite (B.4) as

O(V)®H<T7 ?7 Z) - (_1)%p2+p'u w Z 90917A(p+2u),AP(07 6/_l7 ]-7 7)@Ap+25’,Ap(7—7 ?7 Z 07 1) .
B'=1(A)
(B.14)

Since [ is a special vector, the range of values for 3 does not change. Also from the
definition of ¢ (A.36) it straightforwardly follows that

Pag gh( B l7 177) @91—2lvg,h(07 5,; 17/7) PAp,A(p+2p) AP( B ) 19’7) (B15)

Hence, (B.14]) becomes

00T, 7,2) = (DI W 3 im0 F51,7)8
) ’

(B.16)

We have already shown that the vectors in A*/A are exactly of the form §'/A where
p' (mod A) is a special vector. Hence, the sum over §’ can be replaced by a sum over

v € A*/A with §' = Av. Using (B.2]) we can then also identify
(= 1) 27 P20y o) ap(T, T, 2,0, 1) = (=1)P 710, (1,7, 2). (B.17)
Using this and (A.36]) we conclude that

O(V)GIL(T7 ?7 Z) = W Z QOAp,A(p-ﬁ-Zu),Ap(Ov AV) 17 7)(_1)p~(u—u)@y(77 ?a Z)

veA* /A

B Z Z 1yrkem [2(utk+3p)2 =2 (v+5p)-(nthk+5p)+ 2 (v+3p)?]

veA* /A k(c
kEZ"

x (=1)PW1Q, (1,7, 2). (B.18)

From (A.31)) it follows that the factor W is given by

_ b2/2-1/2 ;.0 — 1/2 cz2 ez3
1 (_z(m + d)) (z(cT + d>> L (B.19)
VIA| ¢ ¢

where we have used that b_ =by, — 1 and by = 1.
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