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Abstract

In this thesis we study moduli spaces of four-dimensional N' = 2 supersymmetric
gauge theories. We focus on the vector multiplet moduli space and describe how
the rigid special geometry of the Coulomb branch determines the couplings in the
effective Lagrangian. Compactification to three dimensions gives rise to an N' = 4
theory whose moduli space is hyperkédhler. The twistor space construction of this
hyperkéahler metric is presented and put in the context of Gaiotto, Moore and
Neitzke’s physical interpretation of the solution by Kontsevich and Soibelman of
the wall-crossing problem.
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1 INTRODUCTION

1 Introduction

The study of supersymmetric gauge theories has been intimately related to com-
plex geometry since the birth of the first models in the seventies. There are a
multitude of complex manifolds parametrised by the scalar fields. Together the di-
mensionality, the amount of supersymmetry and the gauge symmetry restricts the
scalar geometries. The possibilities ranges from Riemannian manifolds to highly
restricted complex manifolds with very specific geometric structures. Starting from
a theory in high space-time dimension many of these may be obtained by com-
pactification on compact spaces preserving different amounts of supersymmetry.

In this thesis we present the Kéhler geometry of the vector multiplet moduli space
of an N' = 2 gauge theory in four dimensions. At generic points of this space
the gauge group is broken to a maximal Abelian symmetry making the moduli
space a rigid special Kéhler manifold. When compactifying to three dimensions
an effective N' = 4 theory is obtained whose moduli space is hyperkihler.

The representation theory of the NV = 2 superalgebra contains representations
which in a precise sense are ’smaller’ than a generic representation. These are
called BPS representations or short representations. In general the spectrum of the
theory changes over the moduli space but the BPS spectrum is generically stable.
However, at certain loci splitting or fusion of BPS states may occur, dividing the
moduli space into subregions of constant spectrum. There is an index, the second
helicity supertrace, that count (with signs) BPS state degeneracies and hence it is
locally constant. The wall-crossing problem is about relating this index between
different regions of the moduli space, defining a global invariant.

The solution of the wall-crossing problem by Kontsevich and Soibelman (KS) in
[18] was physically interpreted by Gaiotto, Moore and Neitzke in [13]. They make
use of the twistor space description of a hyperkéihler manifold in terms of Darboux
coordinates. The main idea of their paper is that the metric is only continuous
globally if the BPS-index satisifies the KS wall-crossing formula.

The BPS states in four dimensions may wrap the compactified direction and in the
compactification limit these field excitations occur as instantons in three dimen-
sions. The tower of wrapped states contributes to the moduli space metric and the
instanton corrected geometry may be explicitly constructed in terms of Darboux
coordinate functions over the twistor space. It is in terms of these functions the
wall-crossing problem was adressed.

This thesis is organised as follows. In section 2 the A/ = 2 field theory in four
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dimensions is introduced, aiming at the scalar geometry. Moduli spaces are then
introduced in general terms and the constraints from supersymmetry and gauge
symmetry are analysed. The implication of magnetic-electric duality on the geom-
etry is presented, leading to the definition of rigid special geometry.

Section 3 is concerned with the representation theory of the N’ = 2 superalgebra.
The BPS bound is derived and the form of the general BPS representations are
obtained. We aim the presentation towards the hypermultiplet and the vector
multiplet since they contain the scalars that constitute the moduli space.

In section 4 the BPS index is introduced to separate the BPS representations from
the non-BPS ones. We analyse under which conditions the spectrum may jump
giving discontinuities to the BPS-index. Here the KS solution is introduced and
the wall-crossing formula is presented and its interpretation with respect to the
BPS spectrum is discussed.

Compactification to three dimensions are performed in section 5. We derive explic-
itly how the bosonic field content changes and how the hyperkahler moduli space
is described as a torus fibration over the Coulomb branch. We introduce and verify
the Darboux coordinate ansatz for the metric in the semi-flat case, when no instan-
ton contributions are present. Then the instanton corrected metric is constructed
in the case when only electric charges are present. This is the Ooguri-Vafa metric.
Finally we describe how the general wall-crossing problem is formulated and how
the KS formula in the BPS-index is necessary for the continuity of the moduli
space metric.

In appendix A some background on hyperkahler manifolds and their twistor spaces
are presented. Appendix B contains a brief discussion on rigid special Kéhler
manifolds in the context of Riemann surface moduli spaces.

2 N =2 Gauge Theories in Four Dimensions

In this section we review some features of global N' = 2 supersymmetric gauge
theories in d = 4. The discussion is inclined towards the scalar field geometry
and how it is encoded in the Lagrangian. We restrict to color gauge symmetries
and omit any possible flavour symmetry. The field theory has a large parameter
space of vacua and we see how gauge invariance and supersymmetry puts restric-
tions on what theories may be constructed. We will see that these two concepts
become closely intertwined and result in a fascinating piece of geometry. The mod-
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uli space metric determines all couplings in the effective Lagrangian and may be
expressed solely by the prepotential, a holomorphic function of the scalar fields.
In [23] Seiberg and Witten solved the SU(2) N' = 2 gauge theory by giving the
prepotential explicitly.

2.1 The Field Theory

In this section we discuss the bosonic degrees of freedom of the theory and some of
its implications. The notation we set here will come back throughout the following
chapters and some of the objects which are briefly introduced here will be clarified
later on. The treatment in this section and the following is close to the one in [3].

The theory we are interested in is the low energy limit of a theory with gauge
group G. The bosonic fields are complex scalar fields a', i = 1,...,r and gauge
fields A’ all in the adjoint representation. We assume that all scalars have a non-

zero vacuum expectation value, breaking the rank r gauge group to U(1)" at low
energies. The general form of the bosonic Lagrangian in two derivatives is
1 i . 1 J
L= —§gi5(a)Da A xDa’ — 8—% [715(a)F" A xF7] +V(a) (2.1)
™

where V(a) is some gauge invariant real potential in the scalar fields. ¢ is a
real, symmetric and positive definite tensor field. Under an infinitesimal U(1)
transformation of the scalars a' — a' + &}(a) we introduce D, as the covariant
derivative with respect to the U(1) gauge field 1-forms A" = Aldz#. The covariant
exterior derivative acts on the scalars as

Da' = da’ 4 A’¢L (2.2)

treating the generators of the gauge transformation as Killing vectors of isometries
of the parameter space. The field strength F' = dA build up a generalised complex
field strength

Fl=F' —ixF! (2.3)

where * is the Hodge operator in the Minkowski metric on R>3. The matrix 7 is
a complex symmetric function of the scalars which is conventionally splitted as

0 Yy
Ty = o i

2w (62)[J (24)
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and if we write out the gauge field part of (2.1) we have

1 I J 91J1 J
@a”P’A*F-+§§F NF (2.5)

Lyay =~

= %[— ST F'AxF + R FPAF]

motivating the generalised field strength (2.3). The kinetic term coefficient func-
tion §7(a) must be positive definite for unitarity and we may identify (e2)7;(a)
as the electromagnetic couplings and 6;;(a) as the theta angles of the topological
term F' A F. For the path integral to be well defined this angle has to be peri-
odic since a topological term can only contribute an integer multiple of 27 to the
action. Physically the 6-term counts the instanton number of the quantised field
configuration which is an integer, giving the #-angles the periodicity § = 6 + 2.
This is equivalent to

T=17+1. (2.6)

2.2 The Moduli Space

The vacuum of the field theory is obtained as the low energy limit where all field
excitations tends to zero leaving only the vacuum expectation value of the field.
The set of all possible such values parametrize the Riemannian manifold M, with
metric g. For notational simplicity we denote the coordinates (vevs) of M, as
the corresponding fields i.e a’. The potential function V may be defined such
that its minimum is V' = 0. Assuming that V' attains its minima we see that the
scalar contribution is diffeomorphism invariant under field redefinitions a* — a@‘(a),
which is consistent with the picture of My being a manifold when ¢ transforms as
a metric tensor [2].

Generically V' # 0, potentially destroying the diffeomorphism invariance of M.
The quotient space

My = My/{V =0} (2.7)

gives however the manifold of vacua of the theory. The set {V = 0} might define
varieties in M of different dimension at different loci. Hence the total manifold
need not to be a manifold but may have discontinuities where such varieties meet.

Including the U(1) gauge fields in the picture we need to identify points of My
that are related by a gauge transformation. The moduli space is then

M = My /UL (2.8)

6
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which leads to the definition of the metric ¢’ of M by
gi;da’ A xda’ = g;;Da’ A *Da’ (2.9)

which is gauge covariant by construction. The 1-forms da’ and A! are valued
in the cotangent space of Mjy. The moduli space coordinates must correspond
to neutral scalar fields. To see this suppose the contrary i.e a scalar charged
under U(1). If this scalar gets a non-vanishing vacuum expectation value it will
effectively give a mass term to the gauge field which breaks the gauge invariance
and introduces a scalar potential. By changing the vev one leaves the moduli space
since diffeomorphism invariance breaks with the introduction of a potential. From
this consideration the Lagrangian simplifies to

1 , , 1
L= —§gi3(a)da’ A xda’ — 8—3 (715 (a)F" A *F7] (2.10)
T

since the covariant exterior derivative D is just d on neutral scalars.

2.2.1 The Coulomb Branch and Supersymmetric Constraints

So far we have treated the field theory and the parameter space in general. In
this section we specialise to the moduli space of the N' = 2 gauge theory in four
dimensions. We describe the splitting of the moduli space with respect to the
representations of the algebra and the restrictions emerging from invariance under
supersymmetry [3] [11].

As will be treated in more detail in section 3 there are two representations of the
N = 2 superalgebra that contain scalars, called the hypermultiplet and the vec-
tor multiplet. The supersymmetry transformations for these two representations
implies that no invariant Lagrangian containing kinetic cross terms of the hyper-
multiplet and vector multiplet scalars may be constructed. This implies that the
metric is block diagonal and that the moduli space decomposes as

M =My x My . (2.11)

If the vector multiplet parameter space is trivial we have M = My, called the
Higgs branch and the other case; M = My is called the Coulomb branch. This
space is the object of study in this thesis and is denoted B. Recall that at all
points of B the gauge group is broken down to its maximal torus of U(1)" gauge
symmetry. The vector multiplet contains one complex scalar for each gauge vector
and hence we may now enumerate all bosonic fields in (2.10) by the same set of
indices I =1,...,r.
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The invariance under supersymmetry transformations of the Lagrangian put re-
strictions on the moduli space geometry. These are mild for few supersymmetry
generators and more severe as the number of generators increase. As an example
any o-model in two dimensions with a Riemannian target space metric allows for
one supersymmetry. Considering the group of holonomy transformations on M
it is shown that the set of matrices that commute with the holonomy group is a
division algebra over R [1]. In the superalgebra this corresponds to having the
center equal to the reals, the complex numbers or the quaternions corresponding
to Riemann, Kéhler and hyperkéhler geometry respectively (the octonions are not
present due to Bott periodicity) [21].

In four dimensions already N’ = 1 supersymmetry restricts the metric to be a Kéh-
lerian one. We argue for this by considering the simplest case in four dimensions
with minimal supersymmetry. This is the so called chiral multiplet, of one com-
plex scalar ¢ and one (%,0) Weyl spinor . All extensions of this model, both in
terms of field content and number of supersymmetry generators, inherits the basic
geometric structure from this example. For the scalar kinetic term to be invariant
under complex conjugation of the fields i.e g(X,Y) = g(X,Y) the metric is to be

hermitian which ensures the positive definiteness [20].

We consider the schematic Lagrangian
« 5 1 o 3 1 —3 « 1 o 7.0
L= gap( = 0,0°0"0" = SXVX" = 5XVX) + RapsX XXX (212)

up to two bosonic dimensions where the left- and right projectors are omitted for
simplicity, see e.g [11]. The covariant derivatives act on the spinors as

VX = 0,x* +T%,X70,0" (2.13)
V.xX* =0.x"+ Fg—%x”—’ .07
As an ansatz R(¢) and I'(¢) are taken as any functions of the scalar field. The
index symmetry of R coincide with that of the Riemann curvature tensor to match

the anticommuting spinors. The supersymmetry of the chiral multiplet is realised
through the action

Qb=x Q¢=0 (2.14)
Qx=0 Qx=3ad¢
of the supercharges, along with their complex conjugate counterparts. The invari-

ance under supersymmetry requires QL = 0 up to a total derivative. The action
of () on the quartic term is

QLyt ~ Rosps XX P60\ + ... (2.15)
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which may only be cancelled by the last term of the variation of the covariant
derivative

QEQBXQ ~ Q[ a'y(SX X’Yagb&] - Favcsagb X’Yagb& c a75X X X a¢6 (216)

8<;5
This cancelling requires the imposing of index symmetry I' 55 = I'y55. It is deriv-
able from the Lagrangian that R and and I" actually is the Riemann tensor and the
Christoffel symbol, a derivation which we leave out of this treatment focusing on
the metric. The corresponding expression of (2.16) for the conjugated supercharge
() contains the term B

[orsX 99 36° (2.17)
and by the same reasoning as above we find that the only possible term to cancel
this one is the one from the scalar kinetic term

Q#6087 ] = ~2gu s 6D + - = OrgOIIF +... (219

99

The symmetry of the I'-indicies then gives the condition (and its conjugate)

07905 = 03905 049ap = OpJar (2.19)

which locally has the Kéhler potential solution

9ap = aaéﬁlc<¢a Qg) : (220)

A manifold equipped with a hermitian metric and a Kéhler potential is a Kéhler
manifold, which implies the existence of an integrable almost complex structure
compatible with the metric. Thus there is a complex structure I in which ¢ is a
complex coordinate for a chart on M. Adding more multiplets gives higher even-
dimensional manifolds. The U(1) gauge field may also be incorporated in the gauge
multiplet (A, F) of a Weyl spinor and the 2-form field strength defined in section
2.1. The supercharge action on the gauge term of the Lagrangian, schematically
written as proportional to & 7(¢, ¢)F?, necessarily gives the contribution

QIS (1) F? =0;7xF2+... (2.21)

This term has no counterpart in any other term, and hence it is required to vanish,
making 7(¢) holomorphic.

Passing on to more supersymmetry there is even more structure to the scalar field
geometry. In the case of a NV = 2 sigma model in four dimensions the second gener-
ator of supersymmetry gives rise to another covariantly constant complex structure

9
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J. This is the case for the hypermultiplet scalars parametrising My of (2.11). It
turns out that the matrix product K = IJ also constitutes a complex structure
and that I, J and K satisfy a quaternion algebra giving a hyperkéahler structure to
the target space [5]. The hypermultiplet has a complex scalar doublet, making the
manifold 4n-dimensional. Hyperkahler geometry is introduced in appendix A and

will be the center of attention when compactifying to three dimensions in section
D.

The geometry of the vector multiplet moduli space My is not a hyperkéhler
manifold but a rigid special Kéhler manifold, one in a class of geometries aris-
ing from extended supersymmetry and supergravity theories. The N = 1 chiral
and gauge multiplets are combined to the N' = 2 vector multiplet (a, Xy, F) where
Xn = (X, A). In the schematic notation the action is

Qna’ = Xn Qn =0
QuXm = EnmF  QnXm = Opnda (2.22)

of the supercharges on the multiplet fields. Now, for supersymmetry invariance of
the gauge field kinetic term 77, F! - F there must be a cancelling of the variation

T F - QF) ~ g Fl - Y (2.23)
which implies that there has to be a kinetic fermion term proportional to 77, x'@x”’.

The conjugate variation of this term gives

QUrrax'IXT) ~ TsPa’ I + ... (2.24)
and to finally cancel this contribution requires a scalar kinetic term
T[Jaalaaj = T[Ja“ala#(_l‘] . (225)

Considering also the complex conjugate term one conclude that the supersymmetry
transformation of the gauge field kinetic term 7F A *F may only be cancelled if
the metric is

g(a) = 7(a) (2.26)
This is striking - the full theory is encoded in the electro-magnetic couplings and
instanton numbers. In the following sections we will see that this is not the end
and that the full matrix 7;; is obtained from a single holomorphic function. The
Lagrangian may now be brought to the form

1
L= [ — S7s(da’ Axda’ + FP AxF7) + R ' A FY] (2.27)

T
with the normalisation of the scalar fields chosen consistently with [13]. In the
following the special geometry arising from electromagnetic duality is presented in

detail.

10
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2.3 Electric and Magnetic Charges

The Maxwell equations of motion with a field source of magnetic charge ¢,,, electric
charge ¢. and electric coupling e are

1 4
“dx F = eq.0® —dF = —Wq 6@ (2.28)
e

which are invariant under redefinitions of what we call magnetic and electric quan-
tities. Transforming

F — «F Om — Ge e — 4; (2.29)
leaves the content of the equations unchanged. If the transformation is applied
twice we get additional minus signs in the first two transformations since %x = —1
on two-forms in four dimensional Minkowski space. With no sources we have the
Bianchi identity dF' = 0 as the second case in (2.28). This may be used in a
constraint term Seo, = [ A; A dFT in the path integral. Performing the integral
over F'! transforms the gauge term of (2.1) into a new one in the gauge field Al
with the corresponding field strength F' = dA. The generalised field strength is
F =F +ix*F as above and the gauge field Lagrangian takes the form

< 1

Logy =—g-S (7" (@) F1 A <FJ] (2.30)

where 7777 = 6f;. We are thus left with an equivalent theory in a redefined
one-form gauge field A and the couplings —7~1. The shift invariance T : 7 +— 7+1

in (2.6) and the 'duality’ map S : 7 — —7~! generates together the transformation
7 — (A7 + B)(CT + D)™* (2.31)

with the matrices A, B, C and D are such that the block matrix

M= (A B) (2.32)
C D

is an element of Sp(2r,7). In this context this is referred to as the magnetic-
electric duality group. Note that for rank one Sp(2,7) ~ SL(2,7) and the 7
parameter may be interpreted as the complex structure of a torus. This will be
important when compactifying the theory on a circle. Arranging the charges in a
2r-dimensional vector (g7, ¢e.r) they transform as

(@ Get) = (@hs Qe ) M (2.33)

11
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The magnetic and electric charges of matter fields satisfy the Dirac-Zwanziger
quantisation condition. In other words, the electric and magnetic charges takes
value in a lattice I which for a given theory is isomorphic to Z?". The quantisation
condition equip the lattice with the pairing

(V:T =7 (2.34)

which is a nondegenerate symplectic form. A basis {a;, '}, I = 1...r for a
symplectic lattice is called a Darboux basis, or a duality frame. In the case where
the lattice originates from an Abelian gauge theory the basis elements are referred
to as magnetic and electric respectively and they obey

(ar,a5) =0 (2.35)
(8", 87) =0
{ar, B7) = =(B7,ar) = 67 .

An element ~ of the lattice, here collectively called a ’charge’, is a linear combina-
tion
Y = o+ ge B (2.36)

of magnetic and electric charges which in the case » = 1 also is written as a vector
¥ = (¢m, ge)- The quantisation condition expressed in the symplectic form is

(1) = @hder — A mes €7 (2.37)

which for rank one takes the usual form of Dirac and Zwanziger.

2.4 Rigid Special Kihler Geometry

Extending the construction in the previous section to any point in the Coulomb
branch we find a particular charge lattice I', for each gauge theory, as 7 varies
over B . For each lattice fiber I', we may construct the symplectic vector space
I', ® C*. Together they form a fibration I'y ® C* — E = B over the Coulomb
branch i.e a symplectic vector bundle of rank 2r. As was realised in [26] this makes
the geometry of the configuration space rigid special Kdhler. The case of local
special Kéhler manifolds is related to local supersymmetry i.e the corresponding
supergravity model which we do not treat here. This work is reviewed in [28].

We describe here the mathematical construction of such geometries. Take L a
flat line bundle over the r-dimensional Kéhler manifold B and let £ — B be a

12
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flat, holomorphic symplectic vector bundle. The holomorphicity of E refers to the
holomorphic projection 7 : E — B. The symplectic form on the vector space fiber
of E is denoted (, ). The manifold B is rigid special Kdhler if there is a section
Z € I'(E ® L, B) such that the pairing of its differentials vanish

(dZ,dZ) = 0. (2.38)

Note that the wedge product of the one-forms together with the symplectic form
gives a symmetric condition, and is thus not by default zero. This will be seen
when we expand this condition in equation (2.41). The Kéhler form on B is given

by .
72 _ _

defining the Kihler potential as K(a,a) = (Z(a), Z(a)). By expanding the section
in the symplectic basis as

7 = X'a; — F 3 (2.40)
we see that the coordinates are extracted as X7 = (Z, 7). The Kéhler form (2.39)
is non-degenerate which implies that locally the X!, I = 1,...,7 is a set of complex

coordinates on B. These are called special coordinates and will henceforth be
denoted a’ in accordance with the notation for the scalar fields. These are, by the
symplectic pairing, dual to the coordinates a; = F7, which depend holomorphically

on CLI.

Applying the condition (2.38) to the expanded form of Z gives

F
0=—2dX' AdF; = —Q%dXI ANdX7 = 0,F; —8,F; =0 (2.41)

as an integrability condition. From this it follows that the dual coordinates F; =
(Z,ar) locally may be expressed as

~OF(X)
Fr=—=5x1

for some holomorphic function F(a’) called the prepotential. Knowing this function
locally specifies the coordinates of B. Since the prepotential determines the Kéhler
potential it also determines the couplings of the Lagrangian (2.27). The gauge
coupling matrix 7 is given in terms of the prepotential as

0*F
Ty = ————
"= dalda’
and is named the period matriz in this context, see e.g appendix B. This is sym-

metric by construction and all gauge theory data for a given choice of special
coordinates is encoded in the prepotential.

(2.42)

(2.43)

13



2 N =2 GAUGE THEORIES IN FOUR DIMENSIONS

The occurrence of the line bundle £ is due to the redundancy in definition of the
Kéhler potential. The metric does not change under the Kéhler transformation

K—K+f+f (2.44)

under which the section transforms as Z — e/Z for a holomorphic function f.
This invariance under holomorphic scaling states that Z besides being a section
of E it is also a section of £. Furthermore it can be shown that the line bundle
is determined by the Kéhler form as ¢;(L) = [w] i.e the first Chern class is the
cohomology class of which the Kéhler form is a representative [7]. This makes the
manifold B a Hodge-Kéahler manifold. An equivalent statement is that the Kéhler
class is an integer cohomology class [14].

The Coulomb branch of d = 4, N' = 2 gauge theory is not the only case where
rigid special Kéhler manifolds are encountered. The same structure arises in the
analysis of Calabi-Yau and Riemann surface moduli spaces. The latter case is
briefly presented in appendix B.

2.5 The Central Charge

The central charge of an N/ = 2 supersymmetric theory is an operator whose
eigenvalues are complex scalars. It is in the center of the superalgebra which will
be encountered again in section 3. Hence the bracket

[Z,9} =0 (2.45)

for all field operators in the superalgebra. Seen from the moduli space one may view
the contiuum of eigenvalues of Z as defining a complex function Z(a), holomorphic
in a over B. This is however not the full story. The magnetic-electric charge v is
to be specified for a complete description of the theory in question. Hence there
is a fibration of charge lattices I', over the Coulomb branch. 7 is a section of this
fibration and for each point a € B the fiber I, is isomorphic to Z?". The physical
charge that we denote ~y is thus the value of this section at a particular fiber. From
the previous section we know that for a chosen duality frame, the geometry and
coordinates of B is obtained from the prepotential F, which in turn determines
the section Z of the symplectic vector bundle.

Given a charge v € T', we get a complex scalar, holomorphic over B, by the
symplectic pairing. This is the central charge

Zy(a) = (Z(a),) (2.46)

14
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which by the bilinearity of the symplectic form ensures that the map is linear over
I'ie
Z,4(@) + Z3y @) = Zyy 1 (a). (2.47)

Z(a) is a vector of the fiber ', for each fixed a. Via the symplectic pairing this
vector defines a map

Z.T, —C (2.48)
v Zy(a), v€Tl,

and for v = ¢l a; + qe,; 3! we have

Z, = qﬁlFI + quXI = qfnﬁaz.?’:(a) + quaI ) (2.49)

The central charge is thus an intertwined object constructed out of the dyonic
electromagnetic charges and expressed in the chosen coordinate frame of the special
geometry.

3 BPS-states

In this section we focus on the N/ = 2 superalgebra and its representations. We
will derive the short representations, and in particular the vector multiplet whose
moduli space is our main interest. The treatment follows roughly the one in [19]
and [12].

3.1 The Supersymmetry Algebra

The N = 2 extended Poincaré algebra
s=5'0s (3.1)

is a graded algebra with an even part §° and an odd part s'. The transformations
generated by the supercharges transforms even elements to odd and wvice versa.
Hence they belong to the same representation and by taking the odd part of the
algebra s @ s! to be a representation of the even part we get a superalgebra. The
even algebra

5" = poin(1,3) @ su(2)p D u(l)p @ C (3.2)
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3 BPS-STATES

is composed of the Poincaré algebra, the R-symmetry algebra and the center re-
spectively. The R-symmetry algebra su(2)g @ u(1)g reflects the ambiguity in ro-
tating the supercharges into each other, and in addition, the phase-shift symmetry
giving the @)’s electrical charge. The central charge Z is the representation of the
center C of the superalgebra and is identified with Z,(a) by the eigenvalue relation

Zla,v) = Zy(a)la,7) (3.3)

for an eigenstate of charge v in the one particle Hilbert space H,, at the point
a€bB.

The Poincaré algebra is composed of space-time translations and Lorentz trans-
formations in RY3. By algebra isomorphism one may view the Lorentz algebra
50(1,3) as su(2) ® su(2) and then write the odd part as a representation of s

st =(21;2), ®(1,2;2)_ . (3.4)

The first two representations in the parantheses refers to a singlet or a fundamental
of the Lorentz su(2)’s, the third entry refers to the fundamental of the R-symmetry
su(2)g and the sign to the u(1)g.

The two conserved supercharges Q4, A = 1,2 are two-component Weyl spinors
with chiral spinor component indices denoted o and &. The condition

QfT = Qan = capQf (3.5)

is a reality condition and the lowering of indicies by the Levi-Civita symbol is
introduced here. The anticommutators of the odd generators are

{Q§7QBB} = 20§5PM5§
{Q2.Q5} = 2P, 57 (3.6)
{QdA)QBB} = _25AB50'[BZ

where p is the spacetime index, P the energy-momentum Lorentz vector and €452
the central charge matrix which do only occur in N' > 1 theories due to its anti-
symmetry [6]. We will refer to just Z as the central charge.

3.2 Representations

We restrict ourselves to massive representations of the superalgebra. We may then
consider the particle in its rest frame and describe the representations of the little
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3 BPS-STATES

superalgebra. At the end one may get the full representations by Lorentz boosting
to an arbitrary frame. For a particle at rest we have

PHl) = Még¢) (3.7)

and the Casimir of the representation is the quadratic form P? = —M?2. The
bosonic part of the little superalgebra is

s) = 50(3) @ su(2)zr Du(l)p (3.8)

where the s0(3) is the little algebra of the Lorentz algebra so0(1,3) and corresponds
to rotations of the particle at rest. A particle in its restframe is invariant under
spatial parity and we denote this operator by P. The parity transformation of the
supercharges are

PlQA] = 02,07 (3.9)
P[QBA] = UOBaQaA-

In addition we are free to use the u(1)g-symmetry to multiply the supercharges
by some complex phase (, this operation we denote U with

UQ=0Q UQ=("Q. (3.10)
We may then define the linear combinations

R = ¢2Q + (00,0
TA — <1/2QA o Cil/QUO'QM

« a’y

(3.11)

with eigenvalue +1 and —1 respectively under the combined transformation U o P.

The reason for these supercharge combinations is to make a splitting of the algebra
in two mutually invariant parts. This will make the representations easy to find and
is used in the subsequent sections. The commutation relation of the R-spinors are
derived by using 0 = —1I,,» and spinor indices are raised/lowered by the Levi-
Civita symbol €9 = €' = 1. The restframe energy-momentum operator is as
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3 BPS-STATES

above P*¥ = M 66‘ and the R-anticommutator becomes

{R4RE} = {C1/2QA+C V260, Q1 QR + ¢
= ({QILQEY + (108,05{Q™, Q°P} + 02, {QF, Q") +%5{QQ,Q(*B}
= 2(Zeape™® + awag(ssAE BE Higoh {0, 5. Qur )
+UM€W AE{QB’QLE}_I_UO 5k BF{Q QRF}
= ZCZEagEAB —2( 1Z0a70ﬂ55AEEBF€W 5”5i,%5EF
+2Mo? 6” AEO'BL(SB—FQMU g% BF ol oa
= (20Z+2¢"Z + 4M)5aﬁ5AB =4(M +R(Z/¢))

where we in the last equality use that ¢ = (~!. Likewise the 7 commutation
relations is derived and in total we have that

{RaRE} =AM +R(Z/¢))
{T1T7} = A(-M + R(Z/¢)) (3.12)
{R&T7} =0

splitting the odd algebra into blocks s' = s! @s®. In the following sections we use
this block diagonalisation to find the representations one at the time.

By investigating the Hermitian properties of R we will be able to derive an im-
portant bound on the particle mass. The conjugated operator is derived as

Rl = 2Q! + C—l/Qo_(l)i i — (12Q _ gl o
(RE)! = QYT — (VA2 Q) = Gy, — €203
= _Cl/ng - C 12 02251251262 = _Rg
where we remember that 0 = —I5,5.

By construction the operator R + (R1) is Hermitian and since a Hermitian op-
erator squared is positive semidefinite we have

{R1+ R)\RL+ (R} = —2{R{, R3} = 8(M +R(Z/¢)) 20.  (3.13)

By decomposition of the central charge as Z = €'®|Z| for some real phase a we see
that the strongest bound
M > \|Z| (3.14)

18



3 BPS-STATES

is obtained by choosing the u(1)g gauge ¢ = —e'. This bound is called the BPS
bound. Under this particular choice of phase the algebra simplifies to

{R2,RE} = dease™ (M — |Z])

(T T]) = —deape™® (M + | Z)) (3.15)
{R4. T} =0
which defines a representation of the subalgebra 5™ = s0(3) & su(2) g where the

u(1)g-part is absent due to the gauge fixing.

3.2.1 Long Representations

In the case that M > |Z| we have two disjoint, nontrivial algebras, and we can
look for the representations separately and then combine them to get the full rest
frame representation. We present the R-case here and the treatment of the other
case is completely analogous. Written out explicitly equation (3.15) is

{Ri.Ri}={R3 R} =0 {Ry, Ry} =4(M—|Z])

(RZR2) = [RLR} =0 {RZLRL) = —4(M—|Z]|). (3.16)

Each of the two lines above takes the form of a Clifford algebra of creation and
annihilation operators. One may choose the R# to be the annihilation operators

RYQ) =0 (3.17)

which definines the vacuum state |2). A basis for the Hilbert space of the R-
algebra is then

{19), R31), R3|Q), RyR3|Q)} (3.18)

which is denoted pp; (for half-hypermultiplet). As mentioned in section 3.1 we
want the fermionic part as a representation of the bosonic algebra. Moreover the
(little) superalgebra is a direct sum, meaning that the odd part is invariant under
the bosonic part. pp, must then occur as a representation of

50" = 50(3) @ su(2)g. (3.19)

The basis (3.18) is four dimensional and thus we need a four dimensional repre-
sentation. This is accomplished by letting the Clifford vacuum |©2) be the highest
weight state of the (3;0) of (3.19) and identifying {|Q2), R3R3|2)} as the two states
of the 2 of so(3).
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3 BPS-STATES

The two other states {R3|2), R2|Q)} are spin zero, or singlets under so(3) and
are identified with the 2 of su(2)g. Together they give a four dimensional repre-
sentation and the half-hypermultiplet is thus

prn = (0; 1) D (1

5 5 0) (3.20)

as a representation of ™. These two blocks are representations of the bosonic
parts left of the superalgebra. The fermionic generators R of s) are the links
between these two blocks of Y. By a result in [27] a general representation of
0new 1 :

5 D Seven 18

Prn @B (3.21)
where b is an arbitrary representation of s)"* = s0(3) @ su(2)g. Including the
T-generator Clifford algebra as well gives the long representation

tr = phn @ prr @B (3.22)

of the full superalgebra with the first two contributions from the parity odd and
even algebras. Recall that this is the rest frame representation and that a general
representation is obtained by a Lorentz boost.

3.2.2 BPS Representations

If the BPS bound is saturated, M = |Z|, we see from (3.15) that the R-part of
the algebra becomes trivial, and hence that the representation is the trivial one.
Hence there is only one contribution from the fermionic generators to the full
representation

teps = prn @b (3.23)

which is named either a short representation or a BPS representation. As the mod-
uli space geometry is central in this thesis we are interested in the representations
which contains scalar fields, whose vevs parametrize the moduli space. The two
cases are called the hypermultiplet and the vector multiplet.

The hypermultiplet are obtained by taking h to be the trivial representation (0;0)
which leaves just pp,. It contains a spinor that is a singlet under su(2)g and a
scalar in the 2-dimensional representation of su(2)g, hence a doublet of complex
scalars.
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4 WALL-CROSSING

By taking h = (%, 0) the vector multiplet is obtained as
1 1 1 1 1

pn ® (5:0) = [(3:0) @ (5:0)] & [(0:5) @ (5; 0] (3.24)
- (%; %) ® (1;0) @ (0;0)

and consists of a spinor doublet of su(2)g, a vector and a complex scalar. It is
possible to get more specific representations containing scalars by choosing other
su(2) g-representations in b, as

11 1 1 1 1
finding the scalar doublet as the last term but this refinement is not interesting for
our purposes. BPS-representations are specified by the mass and are hence defined
by the little algebra which make the choice of representation of the R-symmetry

algebra redundant. This will be treated again in section 4.1.

The space of BPS states
HEPS = {|y) e H: H|y) = [Z][h) ) (3.25)

is the subspace of the one-particle Hilbert state space H for which the total energy
of the state equals the central charge. The single particle Hilbert space ‘H for any
state is graded by the magnetic-electric charge lattice

H=EPH, . (3.26)
vyel

A BPS state may be supported by any charge v and therefore the BPS Hilbert
space inherits the grading by the charge lattice so that for some point a € B we
have

HIPS = PHIS (3.27)

~yel

Hf,fs = {|¢> € Han : H|¢> = |Zw(a)||1/}>}

4 Wall-Crossing

In this section we introduce the BPS index that ’count” BPS representations and
discuss its global properties. In general the spectrum of the supersymmetric gauge
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4 WALL-CROSSING

theory will vary over the moduli space. Considering only the BPS representations
one expect them to be stable over B since there are no 'smaller’ representations to
which they can decay. We will see that this is not true in general and that there
are loci in the Coulomb branch where fusing and decay of BPS states do occur.
These loci form real codimensional one hypersurfaces in the moduli space named
walls of marginal stability. The wall-crossing problem is about determining the
change of the BPS spectrum, or the BPS index, when crossing such a wall.

4.1 The BPS Index

The subject of wall-crossing, as treated in [13], is about determining the BPS
spectrum of a theory at different loci in the moduli space. Hence one need some
measure, a way to count the number of BPS states. The 'counting’ of BPS states
is realised through an index which maps a representation to an integer. It should
be zero for any representation that is not BPS and non-zero for the BPS rep-
resentations. This distinction contains a difficulty, namely that some non-BPS
representations might, as sums of BPS states, "look like” BPS states. In the fol-
lowing we omit the su(2)g-part of the bosonic algebra since we will distinguish the
representations exclusively through data from the Poincaré algebra. In this case,
the half-hypermultiplet is rewritten as
1 1 1

pun = (5:0) @ (0:5)  — pun = 2{0] @ [5] (4.1)
highlighting the field content; two scalars and one spinor. As an example we take
one BPS representation S; and one long representation L; ;

L= oo ) e eoe ) e [l = (1 e o5 o] -
5= @0l el

with [j] an arbitrary representation of the little algebra so(3) and j the eigenvalue
of the generator J3 of the little algebra. In this case we may form the sum

Ly=25,® S, (4.3)

and it is in this sense L 'looks like’ a BPS state and is called a fake-BPS state.
The index should distinguish between fake and true representations.

The second helicity supertrace, here called the BPS-index, is defined as
(a,7) = =Tryprs(=1)*"(2J3)* (4.4)
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4 WALL-CROSSING

for a state of charge . This type of index was introduced for N' = 2 theories in [§]
and is unique up to a normalisation factor. By diagonalisation the trace reduces
to the sum of its eigenvalues over the space of BPS states. Computing the BPS
index of the long representation Ly and the short representations Sy and S% (the

hypermultiplet and the vector multiplet) gives
—Trp, (—1)?P(23)2 = = {(-1)* 22 +4- (-1)' - 12 +5- (1) 0} =0
—Trg, (—1)2%(2J5)% = —{2((=1)° - 0) + (=)' -1} =1
STrg, (CDM @A) = {12242 ()P0 = 2. (45)

This illustrates the fact that the index takes nonzero values for BPS representations
and otherwise zero. Note that the indices sum up as €2, = 2€25, 41 in accordance
with the construction of the long representation L.

4.2 The Wall-Crossing Formula

The BPS index is, as we will see, a piecewise constant function over B. On the
moduli space the index will then locally be an invariant. A full description of the
spectrum for any point in B require a method of determining the spectrum in any
region of the moduli space. This may contain regions of strong coupling where
methods of finding the spectrum is either very hard or non-existing. This problem
may also be adressed in finding the exact BPS-index discontinuities when passing
the walls of marginal stability. Then the knowledge of the spectrum at some region
of the moduli space may be used to determine the global spectrum. This is the
wall-crossing problem and the main issue of the paper [13].

A corresponding problem is solved in algebraic geometry where an analogous phe-
nomenon occur for generalised Donaldson-Thomas invariants, a topological invari-
ant related to Calabi-Yau geometries. The solution by Kontsevich and Soibelman
(KS) [18] make use of a Lie algebra of operators K, acting on a torus. By forming
operator products, with the Donaldson-Thomas invariants as exponents, they man-
aged to account for the discontinuities by setting equal different orderings of the
products on the two sides of the wall of marginal stability. The discontinuities are
accounted for as contributions from the commutation relations when rearranging
the operator product.

In the following we describe under what circumstances the BPS spectrum may
change and how this splits the moduli space in regions separated by codimension
one walls. Then we present the Lie algebra used by KS to formulate the wall-
crossing formula. Note that we present the KS transformations and wall-crossing
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4 WALL-CROSSING

formula in terms of the BPS-index, not in the context of the Donaldson-Thomas
invariants. In section 6 the connection between the particle spectrum and the mod-
uli space will be unraveled, and the formulation of this relation will be expressed
in the BPS-index.

The BPS spectrum is defined by the central charge. At some locus ay € B the
central charges for two or more BPS-states may align, sharing the same complex
argument and then the triangle inequality

| Z1(ao)| + [ Zy2(ao)| > | Zy1442(ao)] (4.6)
saturates. The binding energy E of a bound BPS-state is generically negative
E = |Z,112(a0)| — |Z,1(a0)] — | Z2(a0)| < 0 (4.7)

and a splitting of the bound state is only possible when equality holds. The
saturated case is a complex argument condition and hence the points aq for which
this holds constitutes a codimg = 1 loci = C B. At these loci BPS-states may
split or fuse in agreement with (4.6). In a neighbourhood of a generic point in the
Coulomb branch this possibility does not exist and hence a BPS-state is locally
stable. The moduli space may therefore be divided by one ore more codimension
one walls of marginal stability, away from which the BPS-spectrum is fixed or
‘constant’. The wall-crossing phenomenon is thus the jump in the BPS-spectrum

when passing such a wall in the parameter space.

Consider the symplectic vector space I'y ® C* at some point a on the Coulomb
branch. This space is a complexified torus T, for each a € B. Let X, be functions
on this torus obeying X, X, = X,,,. Moreover we chose these functions such
that if the set {7’} is a basis for ', the corresponding set of functions {X.i} is a
coordinate basis for T,. If we take the rank one case as an example there are two
charges spanning the charge lattice, and they correspond to two coordinates for
the torus T2.

Since the space is symplectic any function serves as a Hamiltonian function and we
will construct a Lie algebra of the transformations generated by X, as Hamiltonian
functions. The symplectic 2-form on T, is defined by

1, .
I, = §<7 7)) tdlog Xy Adlog X (4.8)
and is closed by construction. Let the operator f, be the infinitesimal symplecto-
morphism of the torus generated by the Hamiltonian X.,. The Poisson bracket is

defined through the Poisson structure which is the inverse of the symplectic form.
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For two functions f and g we have

{f.9} =19z, (df.dg) (4.9)
and thus the action of the Lie algebra generators is
f’an = {Xva Xn} = ﬁ;j(dX'ya an) = <7a 77>X’an = <'7777>X'y+n . (4-10)

In the following we motivate how to arrive at the KS Lie algebra by studying the
f operators. The bracket acting on the torus functions is by the Poisson bracket
Jacobi identity

[f'Ya fn}Xp = {{X%Xn}vXp} (4.11)
and thus by acting with the bracket on X, one gets a multiple of the generator

f'ern as
[f’h?f’m] = <71772>f71+W2 (4'12)

with the proportionality factor given by the symplectic pairing. This defines the
algebra used in [18] up to a sign, which may be picked up by introducing a map
o: 1" — 7. Letting the multiplication rule for o be

o(n)o () = (—1) "0 (y1 + 72) (4.13)

and defining e., as the symplectomorphisms generated by o ()X, the bracket (4.12)
modifies just by a sign. One realisation of the g-map is given by o(y) = (—1)P?
for v = (p,q). The action on X,, and the commutation relation is

ey Xy = (7, mo (V) X4y (4.14)

[6’7176’72] = (_1)<71772><’71772>6’Y1+72

for e,. The Lie algebra of this bracket is the foundation for the mathematicians
solution of the wall crossing problem. The symplectomorphisms

— 1
K, =exp Z 3 (4.15)
n=1

are the ones used by KS in the operator products in the vicinity of the wall.
For each BPS-state of charge «y there is a ray [, in the complex (-plane. For a € B

L={C: Z(a)/¢e R} (4.16)

and these rays rotate in their plane as Z,(a) varies over the Coulomb branch.
The ordering of the rays are constant in the vicinity of generic points of B and so
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are the number of rays. If a reaches a wall of marginal stability a set of central
charges becomes aligned, sharing the same complex argument. The rays then come
together, and when passing the wall the order and the number of rays are changed
as in figure 1. Let 7; and -2 be primitive vectors of I'. At some point ag on the
wall a general splitting of the central charge is

Z(ap) = mZ,, (ag) + nZ,,(ao) m, n >0 (4.17)

and the set of charges for which the central charges of the BPS-states line up
may thus be expressed as mvy; + nyy for positive integers m and n. Forming the
composition of the K, on one side of the wall

Aw= [ K29  mon>0 (4.18)

y=my1+nvy2

with the ordering such that the rays [, line up clockwise in the (—plane. Let a4
be points separated by a single wall. The wall-crossing formula can now be stated
as follows: N -

Alay) =A(a) . (4.19)
When crossing the wall the order of K-factors is reversed and the condition that

the product 2 is unchanged means that the contributions from commuting all
symplectomorphism generators must be balanced by discrete changes in the index
Q). In the physical context this is the information needed to compute the change

AQ = Q(v,ay) — Qy,a-) (4.20)

in the BPS-index across the wall. To make use of this formula one notices that
the only generators that occur in A are €y,,y,4n4, from which it follows that the
set {e,} with m,n > M is an ideal of the Lie algebra (4.14) [25]. Hence one may
construct quotient algebras by ideals with any positive M. The infinite product in

m
A then reduces to finite products accessible for determining the degeneracies Q(7).

The explicit action of K, on the torus coordinates is obtained by first noting
that e, X, = n(v,n)(o(7)X,)"X, and then considering the action of the operator
W., = log K, on the function X,

— 1 =1 "
WXy =) e Xy = (.1) ) —(0(1)X,)"X, (4.21)
n=1 n=1

= log [(1 - J(V)Xv)mm]Xn
concluding that &, X, = (1 — o(7) X)) X, .
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A few examples are in order to see how wall-crossing formulae behave and the
interpretation of them. Since the X, are multiplicative it suffices to investigate
the transformation of the unit magnetic and electric functions respectively. By
denoting X9y =  and X (g 1) = y the KS symplectomorphism is

Ky () o (1= (S)Pary)ie, (1= (<1)"ary?) y)  (422)

for any charge v = (p,q). By straightforward algebra one verifies the operator
equality
KaoKon =Konkankao (4.23)

which realises the general formula (4.19) when quoting the algebra by the ideal

P l 1 l'\/l — l71+72 = l'72 l ) l'}/l—‘r’YZ

Figure 1: When a € B crosses the wall the rays I corresponding to BPS states of
charge v* rotate towards each other and their mutual ordering is eventually reverted.
aqy belongs to the wall of marginal stability and at this locus all rays coalesce to a
single ray. This example illustrates the behaviour of equation (4.23) where a bound
state of charge v +~? is formed when a € B follows a path a, — a_ that crosses
the wall.

given by m,n > 1. This is illustrated in figure 1. The physical interpretation of
this formula is two BPS particles of unit magnetic and electric charge respectively
coming together at a wall. When passing the wall one new dyonic charged particle
is created. This is in accordance with results from supergravity investigations [10]
where this extra bound state is found. A simililar result for the AV = 2 theory with
gauge group SU(3) was analysed in [4]. For the wall-crossing formula (4.23) the
BPS index discontinuities AQ(v) = Q(a™,7y) — Q(a™, ) are

AQ(1,0) =0
AQ(11) = —1 (4.24)
AQ0,1) =0 .
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In SU(2) Seiberg-Witten theory there is one wall of marginal stability separating
the parameter space in a strong coupling and a weak coupling region. The wall-
crossing phenomena is captured in the formula

K(Q’_I)K(O’l) = (K(O’l)lC(g’l)’C(zl’l) “e )]C(E?O)( . K(G’_l)lc(4’_1)lc(2’_1)> (425)

where the left hand side reflects the strong coupling spectrum - one monopole and
one dyonic state. The exponents of both KS factors are 1 and hence these belong
to the hypermultiplet. The right hand side represents the weak coupling side of
the wall, where an infinite sequence of hypermultiplet states of dyonic charges
reside. The ’'middle’ factor }C(_z?o) corresponds to a state in the vector multiplet
since 2 = —2, recall equation (4.5). This state has charge (2,0) and is thus a
vector boson since the vector multiplet scalars are all neutral.

5 Compactification to Three Dimensions

In this section we compactify one direction of the four dimensional theory on a
circle, keeping the circle radius as a parameter. An effective three dimensional
theory is obtained in the small radius limit. We describe how the dimensional
reduction is performed reaching a N' = 4 sigma model for the scalars. The vector
field is dualised to two scalars in three dimensions and the moduli space geometry is
restricted to be a hyperkéhler manifold M. The rest of this section is devoted to the
explicit description of the geometry, starting from the Gibbons-Hawking ansatz.
With a compactified direction there is a tower of field excitations on the circle
which contributes to the metric. It is described how these instanton corrections
are accounted for in a twistor space construction of the metric. This approach
is the one used in [13] to formulate a Riemann-Hilbert problem for the Darboux
coordinates on M. The continous solution for this problem is then shown to be in
one-to-one correspondence with a KS wall-crossing formula for the BPS-index.

5.1 The Bosonic Field Content

Compactifying the theory on S will give an effective theory in three dimensions
with the circle radius R as a parameter. The gauge field A splits to a three
dimensional 1-form A{3) and a scalar A} upon compactification. The two-form
field strength in three dimensions is Hodge dual to a 1-form field strength of a real
scalar field. Thus each gauge field will give rise to two real scalar fields and since
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5 COMPACTIFICATION TO THREE DIMENSIONS

there are one gauge field to each complex scalar a’ in the vector multiplet this
doubles the dimension of the moduli space.

By imposing that the fields of (2.27) not depend on the fourth coordinate z* we
get the splitting

dya’ — da'(z") AT — Aly + Al(2z")dat  F' — Ffy+dAfAdzt (5.1)

where all exterior derivatives on the right hand side are three dimensional, a con-
vention which is used from now on. The metric on R'? x S'is g = d2’ ® da; +
R%*dz* ® dz* with Lorentzian signature and ¢ = 0,1,2. Under the splitting (5.1)
the kinetic terms become

da’ A xda’ — Rdz* A da’ A xda’ (5.2)
1
FUAF? — Rda A Fgy A xFgy + pda® AdAy A xdAf
and all quantities on the right hand side are three dimensional. We also note here

that *x = —1 on two-forms in three dimensional Minkowski space which will be
used in the following calculations.

Inserting the splitted fields in the Lagrangian (2.27) and integrating out the S!
direction gives

1 1
£(3) = _E Sl [dIA AN %T[J(R dal A *ddj + EdAi A\ *dA4J (53)

1 1
-— [3 m1s(Rda’ A xda? + ZdA] A +dA]

+ RFG N*Fy) + 2R 71, F g A dAﬂ

since the x* periodicity is 2. The gauge field A is dualised to a magnetic scalar
A; by adding a Lagrange multiplier term F; (13) A dA;. This term is exact and will
not change the equations of motion. Then the Euler-Lagrange equations

1
= *F(é) = ﬁ (% T)_LIJ (dA[ — %T[JdAi)

allow us to rephrase the Lagrangian in terms of A instead of A(s). By replacing all
field strengths F| (13) = —* (xF)) in (5.3) eliminates the field strength in favor of
the introduced scalar field.
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To be consistent with the notation of [13] we introduce the magnetic and electric
coordinates 6, ; = A;/2m and Hg = Al /21 of periodicity 1. These are the ’electric’
and 'magnetic’ Wilson lines over the circle dimension

0! = /S 1 Al dg? Om.1 = /S I(A’(*?)))Idx‘l (5.5)

where (A’(k:,))) 7 are the scalars dual to the three-dimensional gauge fields. This is not
the scalars A;, which are obtained after truncating the dependence on z*. After
some simplification the Lagrangian takes the form

1
£(3) = —§{R%T]Jd(l1 A *dC_LJ (56)
1
412 R

g (ST (A1 — 7yxcd0) A (g — 71005) |

This is a sigma model of maps from R? into the target space M and the metric
is that of a fibration of 2r-tori over B pictured in figure 2. By introducing the
coordinates z; by dzy = db,,; — 71 Jdﬁg we get the metric

¢! = R 7|dal? + S dz)? (5.7)

4m?R
adopting the index free notation 7|da|*> = 77;da’ A xda’. Note that dz; is closed
only for each fixed point a € B i.e on each fixed torus fiber M,. The sf label
stands for semiflat and reflects that the torus fiber is flat, which makes up half of
the dimension of the manifold. This last form of the metric states that the Kéhler
metric g*/ is compatible with a complex structure in which da’ and dz; is a basis
for the holomorphic one-forms on M.

5.2 Dimensional Reduction of the Supercharges

In four dimensions and N = 2 extended supersymmetry there is 8 real supersym-
metries. These are organised in the two supersymmetry generating Weyl spinors
Q4 of SO(1,3). When compactifying on a circle and performing the dimensional
reduction the supercharges must occur as representations of so(1,3) — s0(1,2).
Compactification on S* preserves all supersymmetries and the irreducible spinor
in three dimensions is Majorana with 2¢=1/2 = 2 components [11]. This yields
four 2-component conserved spinor charges Q“ in three dimensions i.e an N = 4
theory.
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5 COMPACTIFICATION TO THREE DIMENSIONS

Figure 2: The hyperkdihler manifold M as a fibration of tori M, over the Coulomb
branch B.

The R-symmetry is enhanced under the dimensional reduction. To see this we start
from the N' = 1 gauge multiplet in six dimensions as in [24]. The fields are the six
dimensional gauge field A and Weyl fermions 1, both in the adjoint representation.
The fermion fields come in a doublet of s1(2)g, so do the supercharges. Imposing
independence of the last three coordinates 3, 4, 2° gives three scalar fields from
the corresponding components of the gauge field. These transform in the 3 of the
rotations 50(3) = su(2)y.

When reducing the six dimensional theory to four dimensions one gets the N' = 2
theory studied in this thesis. The six dimensional gauge field gives rise to two real
scalars i.e the complex scalar we already encountered and the symmetry is the
u(1) g rotations of the z*, z5-plane.

The u(1)gr — su(2)y enhancement when going down to three dimensions acts on
the scalars, which in turn constitute the moduli space geometry. In this context the
su(2) v rotates the three complex structures of M. This is the full S? of complex
structures defining the hyperkihler moduli space of the N' = 4 field theory with
bosonic Lagrangian (5.6).
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5 COMPACTIFICATION TO THREE DIMENSIONS

5.3 Describing the Hyperkihler Geometry

The following subsections are devoted to reproducing the metric (5.7) from a hy-
perkahler metric ansatz. First we consider the classical, or semi-flat, metric valid
in the large radius limit. Then we describe how corrections to this metric due
to instantonic excitations along the compact direction is accounted for. Some
background on hyperkéhler geometry is reviewed in appendix A.

5.3.1 The Semiflat Metric

We now describe how the semiflat hyperkihler geometry with metric ¢*/ may be
obtained using the twistor space construction which is introduced in appendix
A. The twistor space Z2 = M x P is topologically the trivial fibration of the
hyperkéahler manifold M over the complex projective line IP. The projection 7 :
Z — P is the map m(u,() = ¢ for u € M and ¢ € P is the twistor parameter.

In the twistor approach Darboux coordinates £ on the twistor space Z are searched

for, such that
1
dé&,, N dé. )

is a section of 2%, ® Op(2). The prefactor (47?R)~" is due to the chosen notation.
This 9(¢) is a holomorphic symplectic form for each fiber M, = 71((), that is,
Y(¢) is a (2,0)-form in the complex structure J¢ for each fixed ¢ € P. As a section
of the line bundle Op(2) ¥ is a section defined as a second degree polynomial in ¢
(with the proper transition functions between the patches of P). The three Kéahler
forms on M are wy = w; +iwy and ws and the symplectic form on Z is expressed
as

9 —

I(C) = oy ey — S (5.9)

At ( =0 and ¢ = oo this form is to be multiplied with the Op transition functions
¢ and ¢! respectively.

The semiflat Darboux coordinates have a neat realisation in terms of the central
charge Z and the gauge field Wilson lines §. When no instanton contributions are
considered they are given by

& =7mRC'Z, + i, + nR(CZ, (5.10)

and in the following we will see that they reproduce the semiflat hyperkéhler
geometry (5.7). In the work of [13] the concept of 'Darboux functions’ X are
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5 COMPACTIFICATION TO THREE DIMENSIONS

introduced as the exponentiations

X, = exp(€,) (5.11)

of the Darboux coordinates which turns out to be convenient in the wall-crossing
context, treated in section 6. The holomorphicity of £, X or ¢ for each fixed { may
be phrased in terms of the Cauchy-Riemann equations over M [13]. In appendix A
the holomorphicity of ¥ over M in complex structure J¢ is shown explicitly. The
semiflat moduli space metric of the compactified theory has a simple realisation in
terms of the Darboux functions. Collecting the magnetic and electric coordinates
as 0 = 0la; — 0, ;18" the Darboux functions

X (¢) = exp[tR(™ Z, +i0, + TR(Z,] (5.12)

are defined. Computing the holomorphic symplectic form using the special Kéhler
condition (2.38) gives

1 o
9(0) = g (07 dlog X77(Q) A dlog X7(() (5.13)

= [ (AZ,06) + (vRI4Z,4Z) — o= (d6,d6)) + iC(dZ, d6)]

Comparing this expression with (5.9) the Kéhler form w, is extracted as

1 1
wy = —%(dZ, df) = —§<de@1 —dF Bt do7ay — db,, 5 87) (5.14)
1 I PF(a) . o n_ Lo
= %(da A d9m7] — mda N d@e) = %d& N dZ[

by choosing a duality frame. In appendix A it is shown how the complex structure
J:i! may be calculated from this Kéhler form. The terms independent of ¢ in (5.13)
constitute the Kéahler form

R _ 1
wil = 5 (42,dZ) = = (df, do) (5.15)

in the third complex structure. Again, by choosing a duality frame this Kéhler
form is rewritten in the coordinates {a’, z;} as

wif = ( R(S7)1sdal Ada’ + (S7)" M dz; A dz J) , (5.16)

1
472 R
which states that in J:;ff the metric ¢*/ is Kihler with the Kihler form given above.

It follows that this is the hyperkéhler metric as obtained from the compactification
on St (5.6).
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5 COMPACTIFICATION TO THREE DIMENSIONS

5.3.2 The Ooguri-Vafa Metric

When compactifying on a circle one introduces the possibility for field excitations
around the compact direction which are referred to as instanton contributions.
BPS states of mass M = |Z| wrapping a circle of radius R are exponentially
supressed by e 1?1 as the radius goes to infinity. Their action is ~ |Z|R and
hence the partition function gets the exponential supression. In this limit there
are no contribution from winding states and the semiflat metric is the classical one.
The opposite limit, when R — 0 was identified as the Atiyah-Hitchin manifold in
the case of a SU(2) theory [24].

In the following we are interested in the region where R is not small. In this case
the contributions from all the BPS states in the four-dimensional theory must be
accounted for and this will lead to the wall-crossing phenomenon. For arbitrary
finite R one may expect contributions from the wrapped excitations to the metric.
In the following we describe how to take this into account in a simplified case.
Given a number of charged particles that are all mutually local it is possible to
choose a duality frame where all particles are electrically charged [22]. To start with
we restrict the treatment to the case of one particle of electric charge v = (0, q).

Recall that the moduli space M is a torus fibration over the Coulomb branch B.
Without coupling to some charged particles the magnetic and electric coordinates
of the torus in are invariant under a U(1),, x U(1). action of shift symmetry along
the torus directions. When introducing a electrically charged particle the isometry
in the electrical coordinate are broken while shifts of the magnetic coordinates still
are isometries.

The Gibbons-Hawking ansatz describes a family of hyperkéhler metrics with a U(1)
isometry. In this first example we consider the rank 1 case and we take coordinates
(!, 2% 23) with a = 2! +i2? and 0, = 2rRz?. For the isometry Killing vector dy,,
the Gibbons-Hawking form of the metric is

g= V_l(x)(% + A(2))? + V(2)dr; ® da’ (5.17)

for A the U(1) connection and V' obeying
dA = *dV (5.18)

making V' the dual scalar potential to the connection. Given this form of the
metric three Kéhler forms are obtained as

we = dz® A (db,, + A) + %5“bcdxb A dz® (5.19)
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5 COMPACTIFICATION TO THREE DIMENSIONS

giving the hyperkéhler structure to the geometry on M specified by g. These are
closed due to the condition (5.18) and it follows that V' is harmonic, [15]. To give
an explicit expression for the Gibbons-Hawking form of the metric some physical
constraints are needed.

First of all the metric should reduce to the semiflat metric when instanton contri-
butions are suppressed and R — oo. The singular point in this example is a = 0
where the BPS-states become massless and the full gauge group is restored. Hence
for |a| — oo the limit of g must be g*/. The wanted metric is periodic in 6, and
have no continuous shift invariance along this direction. Also, the semiflat metric
is invariant under rotations of a which suggests that the full metric is just a func-
tion of |a| and the torus coordinates. As concluded in [22] these constrains have a
unique solution (up to a possible integration constant) which in our notation takes

the form o

Via.g,) = !
An n=-—00 \/q2R2]a\2 + (% + n)2

with some b,, of order 1/|n| introduced for convergence.

— b, (5.20)

This potential contains all contributions to the metric, with the semiflat metric
as the zero mode. In extracting this mode it is convenient to perform a Poisson
resummation of this expression. Starting from the identity

1 *© dt T
—|:/0 meXP[_—WW (5.21)

|z

and for simplicity defining the denominator expression

Oe .
Jomlap (e =l ymmrien  62)
the potential is rewritten
T Ty u 2 5.23
=, meXP[—?yﬂn_Z_ooeXP[—?(yz+”) ] (5.23)

By employing the Poisson resummation formula

Zﬂm:Zﬂmgmfw:fﬁm%m (5.24)

n=-—00 k=—o0

V' may be rewritten as

V:/O MGXP[_??JI]\/E Z exp|—mtn® — 2miysn] (5.25)

n=—oo
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5 COMPACTIFICATION TO THREE DIMENSIONS

and the occurence of the factor 27 in the resummation formula is due to the choice
of Fourier transform convention. Extracting the oscillating term in the equation
above, which is independent of the integration parameter, gives the Bessel integral

- ) dt T
V = nzzoo exp|—2miysn] /0 - exp[——y1 — 7tn?) = (5.26)
=2 Z exp|—2miyon] Ko(2m|yin|) .

The modified Bessel function Ky(z) has the asymptotic behaviour Ko(z) ~ — log(z/c)
for small « and for some constant c¢. The zero mode may be viewed as the |a| — 0
behaviour of Ky for some non-zero n. The choice of regularization b,, will contribute
to this constant and they are treated collectively as the constant A. Inserting the
expressions for ¢, yo and the prefactor gives the final expression

qR aa

V:VSf Vinst
+ og(37)

+42 Z expligf.n|Ko(2mR|gan|)  (5.27)
n#0

and the A is to be interpreted as the energy scale. The Bessel function in (5.27)
has a large argument expansion in which the leading behaviour is Ky(27|a|R) ~
e~27Rlel for large R and a, as expected for instanton contributions. The classical
metric is obtained in the region far away from the singular point |a| = 0 as well
as in the decompactification limit. The exponential in 6, breaks the translational
invariance from R to 7Z as expected in the presence of an electric charge. The
connection dual to the potential V in (5.18) is given by A = A%/ + A"t with

Asf — (1QgA log A)de (5.28)
it _ qu (% _ %) gosgn(n) explighen]|a| K1 (27 R|gan]) .

The semiflat contribution is singular at @ = 0 and taking the corrections into
account we see that the possible singularities is a = 0,6, = 2mn/q. The second
condition has ¢ solutions while 6, is 2w-periodic. The four dimensional space
with coordinates (a, 0,,,6.) is locally C?, and subject to the identification 6, ~
6. + 2mn/q. The space in the vicinity of a = 0 is then the quotient space C?/Z,
i.e an A,_; singularity. In the special case of ¢ = 1 there is no singularity and the
space is perfectly smooth.
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5.3.3 Twistor Space Description

In this section we make connection with section 5.3.1 and describe how to extend
the twistor construction of the semiflat case to the instanton corrected metric. The
holomorphic symplectic form ¥ over the twistor space M x P is obtained as

0(¢) =

o dn N dE. (5.29)

for &, . the magnetic and electric Darboux coordinates whose differentials are

& = id6,, + 2miA(z) + ixV () (¢ da — (da) (5.30)
d¢, = idf, + 7R(¢ " da + ¢da) .

The holomorphic 2-form 9 is an element of Q% (M) for each ¢ € P in complex
structure J¢. This implies that both Darboux coordinate differentials are of type
(1,0) i.e holomorphic one forms in J°.

Taking & = log X, and using that the electric unit charge is v = (0,1) gives Z, as
the coordinate a € B and 6, = 0.. Written out & is

£ =mR¢ 'a +if, + TRCa (5.31)

which is the same expression as in (5.10). The conclusion is that the electric coor-
dinate contribution to the symplectic form is the classical one and the instanton
corrections are all in the magnetic coordinate &,,. The problem of finding the
instanton corrected Darboux functions over the twistor space is thus restricted
to finding the magnetic solution. The straightforward way would be to make an
ansatz for &), and then solve the corresponding Cauchy-Riemann equations on M.

In [13] a different approach is presented for the solution, and instead of demanding
holomorphicity given the geometry they look for a solution that is validated by
giving the right symplectic form . By linearity the splitting in semiflat and
instanton corrected contributions are transferred to the symplectic form as

9(¢) = 9(¢) +9™(¢)

9 (¢) = _47:2 6 A [id0y, + 2mi AT+ 7iV*I (("'da ~ (da)] (5:32)
‘ 1 : :
(O —47T2Rd5€ A 200 AT 4+ iV (T da — (da)]

identifying d&*/ as the right factor of the second line. In the semiflat part above
the term A7 ~ df. carries a dependence on the electric torus coordinate 6,. In
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5 COMPACTIFICATION TO THREE DIMENSIONS

constructing the Darboux functions with the origin in the magnetic-electric duality
frame we want to separate the dependence on 6,, and 6.. The solution to this
is to simply subtract a multiple of the electric coordinate d&. such that the 6,
dependence cancels. This maneuver preserves the symplectic form

9~ dé, A (AT — kde,) = g A€ (5.33)

and the explicit semiflat magnetic coordinate is

s . cAs R _ Zq a a
desl = idb,, + 2mi AT + iV (" da — ¢da) — E(log 1~ log K)dfe
ng 1 Rq _ a _
= log — — — — (d(alog = —a) . 34
5 ¢d(a ogA a) + 1db,, 5 ¢d(a 0g % a) (5.34)

where we recognise the multiple of d¢, as the rightmost term in the first line. This
expression coincides with the ansatz (5.12) for a unit magnetic charge v = (1,0),

and for the central charge function Z,, = (a log & —a).

The form of the instanton-corrected magnetic solution worked out in [13] is the
ingenious ansatz

d
Y= en[ 2 [ n”g*é ogl — X.(n)" (5.35)
dnn+¢ -
— L TS 10g]1 — A ()
47T e Cg[ (m)™]

where the paths [ are any paths from 0 to oo on P belonging respectively to the
half-planes

Hy = {C: ﬂ%%
which are viewed as two hemispheres of IP. The two contours are to be read as the
contributions from positively and negatively winded state excitations around S*.
The verification of the ansatz (5.35) reduce to checking that

<0} (5.36)

0(¢) =

1

55 dlog X, Adlog A, (5.37)
AT’ R
reproduces the symplectic form (5.29) corresponding to the Ooguri-Vafa metric.
The differential of the magnetic Darboux coordinate is

dlog X, = dlog X%/ + 1, +1_ (5.38)
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for the integrals

A d( dnnt e, g[l—Xe(n)iqD

Ar \J,. nn—¢
g dpn+¢ X (n) dXe(n)
R e 559

d X
_dg? [ dnn+¢ (1) dlog X.(1)

dr fi, mon— Cl—Xiq()

remembering that the P parameter ( is constant with respect to the exterior deriva-
tive. The expression (5.38) and the splitting (5.32) implies that the correction part
must obey

dlog X, A (I + I_) = dlog X, A [2miA™" 4+ miV™* (("'da — ¢da)] . (5.40)

This is the equation that we verify by evaluating the left hand side. To perform
the integrals we deform the contours /4 to the specific case

Iy ={n: i% eR_} (5.41)

which are the two rays centered on the half planes H.. First we note that the
modulus of the electric Darboux function

[Xe(m)] <1V nely (5.42)

since the real part of £, is strictly negative on this path. The analogous statement
is that |X.| > 1 on [_. The wedge products on the left in (5.40) may be rewritten
by moving the one form under the integral yielding the expression

n+¢ n+¢
—¢ —¢

= 7TR n gdlogX ) A [(n7" = ¢ Hda + (n — ¢)da] (5.43)
— —7TRd log X.(¢) A [(n"da — nda) + (("'da — ¢da)]

———dlog X(¢) A dlog X () = ———dlog (¢) A [dlog Ae(n) — dlog Ae(C)]

which contains terms of order —1, 0 and 1 in 7. Inserting this expression in (5.40)
gives the integrals

>R dn., _, ) o g X
oA { [ S0 e e + (e o] S
dn —1 _ 1 X q(n)
+ /l_ 7 [(77 da —nda) + ((""da — (da )] m} (5.44)
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which may be evaluated in closed form. We consider the different orders of 7
separately. The [ -integral over the (- and ¢ ~!-terms is

(¢"'da — ¢da) /l+ %—1 fi&gzn) (5.45)

and since the modulus of the Darboux function is less than one we may rewrite the
integral part above as a geometric series. This allows for moving out the oscillating
f.-factor leaving a Bessel integral

dn  X4(n dn
XI"(n
/z+ 7 1—Xq / 2

n>0
dn
= Z explignb,] | — exp[ﬁan( +na)] (5.46)
n>0 U
dz
= Zexp ignb,| / — exp|—mRqn(— + x|a|”)]
n>0

=2 Z explignbe| Ko (2w R|qan]) .

n>0

Over the ray [, from 0 to oo the integral is evaluated as a real integral, changing
variable to x = n/a < 0 giving dn/n = da/x. This ensures that the exponent is
always real and negative and hence a convergent Bessel integral. The corresponding
integral over [_ gives by the same construction z > 0 and the negative sign is due
to the negative charge ¢ over this ray. The geometric sum is thus effectively over
the negative integers and together the integrals contribute by

i¢*R 1 _
dlog X.({) A (¢ da — (da) Z explignb.| Ko (2w R|qan|) = (5.47)

n#0

dlog X.(¢) AinV™! (¢~ da — (da)

o (5.40). To evaluate the integrals multiplying the (p~'da — nda) factor in (5.44)
we treat first the [, -case. The first integral is

n>0

da Z explignb,] / % exp[Wan(E + na)] (5.48)

n>0 L+

= —2da Z ’%| explignb ) K (27 R|gan))

n>0
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where we picked up a total minus sign from the dn/n?-term which is negative for
the [ -ray and the factor of |a| is due to the Bessel integral. In the same spirit the
second integral (of order n in (5.44)) is evaluated to

X4
da/ dp, X
Ly

n 1= X (n)
da Z explignd.] / dnexp [ﬂ'an(% +na)l (5.49)
n>0 b

= —2da Z % explignb ) K (2w R|qan]|) .

n>0

Adding the results of the ray [_, with sums over negative integers, and an overall
sign due to the positiveness of the integral parameter the result is

. 2R
_ zq2 )A Z sgn(n)|al explignd.| K, (27 R|gan|) (5.50)
n#0
= dlog X,(¢) A 2miA®T

which completes the check that the ansatz actually gives the magnetic function
that reproduces the metric. Comparing (5.40) to the integral contributions (5.47)
and (5.50) we see that all instanton contributions agree.

We note here that the generalisation to higher rank, or manifolds of higher dimen-

sion, is carried out following the same line of reasoning. In coordinates 2! = (af, )

and 6y, ; chosen such that the U(1)" isometry Killing vectors are Jp,, , the metric

is

d0,, 1
2m

+ Ar(a)) (o

g=V(z) " + Aj(z)) + V(z)rsda’ - da’ (5.51)
and to keep the hyperkéhler structure the relation between A; and V;; are chosen
such that the Kahler forms

1
w® = dz®' A (A0 + Ar) + §V1J5“bcdxb’1 A da®’ (5.52)

all are closed, in accordance with the existence of the Kéhler forms (5.19). Analo-
gous expressions for the potentials V' and A are obtained and it is found that the
electric Darboux functions are the semiflat ones. The instanton corrections are
accounted for in the magnetic functions. Details of these calculations are found in
[13].
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6 WALL-CROSSING IN TWISTOR SPACE

Figure 3: When ¢ move along a path across the integration contour l4 the contour
encircles the pole by the curve 3.

6 Wall-Crossing in Twistor Space

This section is devoted to the relation between the Kontsevich-Soibelman wall-
crossing formula introduced in section 4.2, and the general problem of finding
Darboux functions &, that reproduces the symplectic form of the hyperkéhler
moduli space M. The main point is to accentuate that a continuous metric on the
moduli space is in one-to-one correspondence with the validity of the wall-crossing
formula. This problem contains lot of subtleties and details, many of them which
we leave out of this part. This section should be viewed as an introduction to the
problem and gives an intuition for its solution and main features.

We want to investigate how the solutions &, . behave close to aray . The electrical
and the semiflat magnetic Darboux functions are regular in (, except for the the
singularities at zero and the infinity point. The full solution for A&, is holomorphic
in ¢ only on the complement of the rays (.. Consider the first integral of (5.35)
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and let ¢ follow a path crossing the ray [, clockwise. When crossing the contour of
integration the pole of the integrand crosses the ray as well and hence the integral

where ¥ is a closed positively oriented curve enclosing the pole on the other side of
the curve, as in figure 3. The limits when ( — [, clockwise and counterclockwise
respectively are denoted (Xm)i and correspondingly for the path [_. Due to the
exponent in the solution (5.35) the contribution from the -integral is multiplica-
tive. By the residue theorem the closed contour integral is

iq [ dnn+¢ q_ ot CHC, ’
Tr P ¢ sl = X)) = 2mi log[1 — X.(¢)7]
— log(1 — A,(C)7) (6:2)

and the contribution to &, is thus (1 — &X.({)?)~9. Equating the expressions on
both sides of the rays yields
(Xm)+ (Xm)l__,_(l - XG(C)Q)_Q (63)

Iy =

and the corresponding expression
(X))~ = ()i (1 = Xe(¢) ) (6.4)

for the path [_. We see that these expressions resembles the behaviour of the torus
coordinates X,, . under the KS transformation introduced in section 4.2. In the
following we make this relation precise.

The functions A&, and X, constitutes, for fixed values of a, R and (, a map
X M,—=1T, (6.5)

where M, is the torus fiber of the hyperkéhler fibration M — B with coordinates
(0, 0.). One may restate the relation, saying that X, is the pullback X, (6) =
X,(X(0)) to the torus fiber M, of the coordinates X,,.. T, is a complexified
torus with coordinates (X,,, X.) introduced in section 4.2. As functions on the fiber
Xne = €xpli(Om.e + f(0))] where f is due to possible monodromy transformations
around a = 0. They both hence take S'-values and this is the reason for the map
(6.5) to take values on a torus 7.

The solutions X are valued on the torus 7, and hence the KS transformations
(4.22) apply to the Darboux functions. Actually the discontinuities of &, in (6.3)-
(6.4) may be stated as

X = K0 Xn (6.6)
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at the rays .. This is the link between the work of Kontsevich and Soibelman and
the description of the moduli space in the simplest case. The description of the
Darboux coordinates over M has necessarily discontinuities, which are accounted
for as KS transformations. So far we have considered mutually local particles and
we now turn to the general case.

We now turn to the case where not all particles are mutually local i.e there is no
duality frame where all particles may be considered electrically charged. As in the
previous case the full hyperkéhler metric g receives corrections from instantons
originating from massive BPS states in four dimensions. The contribution from
each BPS state of charge 7 are expected to be weighted by the BPS index Q(7).
From section 4.1 we know that these degeneracies are only piecewise constant over
the base B. Hence the instanton corrections have discontinuous jumps at some loci
on the Coulomb branch and so should the full metric.

From the Lagrangian of the compactified theory we expect the metric g to be ev-
erywhere smooth, since it is specified by the holomorphic period matrix 7. The
tower of instanton contributions and their discontinuities must therefore be care-
fully balanced so to make g smooth. The authors of [13] found that this is achieved
if the BPS index obey the Kontsevich-Soibelman wall-crossing formula. This state-
ment is at the heart of the physical interpretation of the wall-crossing formula. In
the following we motivate why this has to be true.

A Riemann-Hilbert problem is the problem of finding holomorphic functions f,(2)
and f_(z) on the interior and exterior respectively of a closed curve . For all
z € ¥ they obey a boundary condition a(z)f(z) + B(z)f-(z) = v(z) for some
given holomorphic functions «, 3 and ~.

This is the precise setup needed to describe the Darboux functions as piecewise
analytic over the full manifold M. The KS symplectomorphisms are maps

Ky:T, — T, (6.7)

which for charges that support BPS states gives contribution to the wall-crossing
formula. To make contact with the contours [ of the solution (5.35) for the magnetic
Darboux function the subset

Toi={y€Ta|Z(a)/C€ER_}, (€l (6.8)

of the local charge lattice I'; is defined. The rays where I'y; # () are named BPS
rays. The corresponding transformation

S= [ &5 (6.9)

v€la,l
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over BPS states is thus over all possible charges whose central charges line up along
the ray [. If the set I';; is empty then S; is 1. Note that this is very similar to

the construction of A in section 4.2. However for v € I'y; all KS transformations
commute, since the charges in this subset are all real multiples of each other. This
gives (7,7') = 0 and thus the Lie algebra generators all commute from which it
follows that no particular ordering of the operator product need to be stated.

The boundary condition of the Riemann-Hilbert problem over the ray [ is set to
Xt =S8x" (6.10)

where X* are the limits of X when ¢ approaches [ clockwise or counterclockwise
respectively. This is the generalisation of the discontinuity over [ for the unit charge
functions &, . in (6.6). For each ray where the central charges share their complex
argument a Riemann-Hilbert problem is formulated as above. The solutions are
piecewise holomorphic functions of ( away from the rays.

So far the discussion of the solution has been about the (-dependence of the Dar-
boux functions. The metric is not dependent on the twistor parameter and we
want to say something about the solutions as functions on M. Away from the
marginal stability walls in B the solutions are continuous since the BPS spectrum
is constant at these loci. Let ag be any point on the wall and consider the case
when a € B approaches this wall from one side. The BPS rays corresponding to
charges v = m~y; + nvy, will rotate towards each other eventually approaching a
single ray while keeping their mutual ordering. The Riemann-Hilbert discontinuity
of X at the wall is thus

A= I K% mon>o0 (6.11)
y=mm+

nvy2

and if the limit lim, .., X exists from this side of the wall it is a solution to
the Riemann-Hilbert problem at the ray /. If one makes the same argument, but
consider a approaching the wall from the other side gives a analogous discontinuity,
but with the product in the reverse order. X’ is continuous at aq if the two limits
agree at this point and is thus the solution to the same Riemann-Hilbert problem.
Recall that the wall-crossing formula (4.19) is precisely this statement if X' is
continuous over the wall of marginal stability.

The full instanton corrected Darboux functions are solutions to the integral equa-
tion

X,0) = 2 exp [~ oS00 @)) [ S g1 - o))

~ Ly
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6 WALL-CROSSING IN TWISTOR SPACE

which is a crucial part of the main result of Gaiotto, Moore and Neitzke in [13].
If the Kontsevich-Soibelman wall-crossing formula is satisfied by the BPS index
there is an piecewise analytic solution in a and ( for the Darboux functions over
M. Tt follows that the metric constructed out of the symplectic form on the
hyperkahler manifold is continuous. The transformations K, over the wall are all
symplectomorphisms and hence they are compatible with differentiable transition
functions gluing the charts of M together to a manifold.
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Appendices

A Hyperkidhler Geometry

In appendix A.1 a brief background on hyperkéihler geometry is presented. The
basic ingredients and relations are introduced on a working level for application
in section 5. In A.2 the construction of a hyperkdhler geometry via Darboux
coordinates are introduced. Making use of the full Riemann sphere of complex
structures and the symplectic form on the manifold allows for Darboux coordinate
functions X'(u, () with certain properties, all used in section 5, and presented in
part two of this appendix. See e.g [17].

A.1 Foundations

A hyperkéhler manifold M is a Riemannian manifold of 4n real dimensions. It
carries three covariantly constant complex structures Ji, Jo and Js giving three
different Kéahler forms w;,ws and ws respectively. The complex structures are
(1,1) tensor fields obeying the quaternion algebra

Jan = _5ab + gabcjc . (Al)

The space of Kéhler metrics is infinite dimensional since a Kdhler metric may be
transformed to another Kéhler metric by adding any function f(z,z) € C* to
the Kéahler potential. The set of hyperkéhler geometries are much more restricted,
since a Kahler transformation has to preserve the compatibility with all complex
structures and it is known that the set of isometry classes is finite [16]

For any point (a!,a? a®) € S? we may form the linear combination a'J; which is
also a covariantly constant complex structure on M since

(a'J;)* = d'd’ J;J; = —ad'a = —1 (A.2)

and where the cross terms vanish due to antisymmetry. The map

— C 1—=(

I = Z—C § a’ = _Lere +§ a’ = gg (A.3)
14 ¢C 14 ¢C¢ 1+¢C

realises the isomorphism S? ~ CP! = P. Hence we have a family of complex

structures and corresponding Kéhler forms, parametrised by a complex parameter
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¢ € P and
1 - _ _
J<:_1+EC(Z(C—C)J1—(C+C)J2+(1—CC)J3) (A4)
1 x . =
= —ﬁ(lﬂh —i¢J_ + (1= ¢¢)Js)
for J = J; £ iJs. We will consider the form
J(C) = —;—Ccmr +ws — %w (A.5)

where correspondingly wy = wy £ iws. At the points 0 and oo of the Riemann
sphere this form must be multiplied by ¢ and (! respectively to make sense.
Hence 9 is a section of the line bundle Op(2). This (1,1)-form is symplectic by
construction and since the complex structures are covariantly constant it is closed.
It is holomorphic with respect to the complex structure J¢ i.e for each fixed ¢ we
have

JO(C) = iW(C) (A.6)

as seen by taking

F9Q) =~ (€T =i+ (1 = (O (g +wn = G (AT)
=05 +1§< [iC Ty J5 + %EQAJ - %Jh —iCJ_Jy
= 5C =GOy =S¢ = GO = (1= O]
1 -1 - 1 _
= a0 5 = Ok + (¢ 500 = O
—i(1+ EC)W:&]
= i(Q)

where we note that the algebra gets modified a bit in the J. structures. The
existence of a holomorphic symplectic form may be restated as the existence of an
isomorphism between the holomorphic tangent and cotangent space. As this must
be non-degenerate we have for m = dim 7% M

and the even dimension of both the holomorphic and the anti-holomorphic tangent

spaces gives that dimgr M is necessarily a multiple of four.
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A hyperkéhler manifold is a holomorphic symplectic manifold as a complex man-
ifold in the complex structure J¢. This motivates an example of a hyperkihler
manifold - the K3 surface. It is a Calabi-Yau 2-fold and hence it carries a non-
vanishing holomorphic top-form, which in this low-dimensional case is the holo-
morphic symplectic form of the hyperkéhler manifold. Note that the K3 surface is
a compact manifold in opposition to the hyperkéahler manifold considered in this
thesis. Compactness of the K3 follows from the description of the manifold e.g as
a the vanishing locus of a degree four polynomial in P?, which is compact.

A.2 Twistor Space Construction of a Hyperkihler Metric

The symplectic form (A.5) suggests to consider the fibration of M over P with
the simple projection 7(u, () = ¢ for u € M. This is the twistor space Z of the
hyperkéhler manifold which topologically is the product M x P. The symplectic
form is a holomorphic 2-form section valued in Q?\AC ® Op(2), giving a holomorphic
symplectic form for each fiber My = 771(¢). The line bundle factor is due to the
polynomial transition functions of order 2 over IP.

The twistorial construction of a hyperkahler metric uses a set of holomorphic
functions X (u, ¢) on the twistor space. These are related to the choice of Darboux
coordinates by exponentiation and may be called Darboux functions defined such
that the holomorphic symplectic form is

Y¥(¢) = K{dlog(X),dlog(X)) (A.9)

for some constant K and the wedge product implicitly assumed in the symplectic
pairing. In the physical case we consider the functions X’; enumerated by the
magnetic-electric charge +* and in this case the constant K is supported by a

antisymmetric inverse form o = (v*,47)~! as
J(¢) = Ko d(log X.:) A d(log X.) (A.10)

At the end of this section we describe how the metric is obtained from this form.

The functions X, are assumed to have some basic properties compatible with
the structure of a twistor space [16]. The enumerating charges add up under
multiplication X, X, = &, ,. This multiplicativity allow for unit magnetic and
electric charge solutions to be combined into a solution of any charge.

There is a reality condition on how X transforms under the antipodal map ¢ —
—1/¢ on P. The Darboux functions obey X, (¢) = X,(—1/¢) under this trans-
formation. In the solution of the wall crossing problem as in [13] one has to
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assume that the Darboux functions are at least piecewise holomorphic in w, which
is enough to make ¥(¢) globally defined. This is equivalent to the statement that
X is solution to the Cauchy-Riemann equations on (M,g) which take the form for
u € M and for any fixed ¢ € P

DX = Ak x (A.11)

where AF are first order differential operators acting on the torus fiber M, —
M — B. We do not get into the details of the Cauchy-Riemann equations on M
here but refer to [13].

Once computed, the symplectic form ¥(¢) may be used to recover the metric by
reading of the coefficients of order 1, —1 and 0 in (. That is, we pick out the three
Kéhler forms w; and then, since the inverse of a complex structure is the negative
of it self

W20b<w;1)bc = gangb(g’Jl)ilbc = _gad‘]gbgec {)e = gadgce’]gle = ga (A12)

The metric is then obtained from w3 which is obtained by lowering the indicies of
Js3 by the metric. By acting with the inverse complex structure from the right one
gets gap = —wganglb. Note that since o is a (2,0)-form in complex structure J¢ so
is the Kéahler form ws. However ws is of type (1,1) in it’s corresponding structure
J3 which gives g as the Kédhler metric on M.

B Special Geometry and Riemann Surfaces

The rigid special geometry structure also occur in the analysis of Riemann surfaces
and we briefly introduce this framework here [9] [23] . A readable introduction is
found in [28]. Considering families of Riemann surfaces there is a moduli space of
these manifolds analogous to the field theory moduli space. The moduli space is
parametrised by a set of variables u’. The period matrix, central in the physical
picture, have a natural interpretation in terms of the surface homology. For a
Riemann surface ¥ of genus ¢ there is a homology basis of 1-cycles a? and (5
obeying

aA-ﬁB:—ﬁB-aA:(Sg aQZﬁQZO A B=1,...,g (B.1)

which repeats the pattern of the duality frame introduced above. By Poincaré
duality this basis corresponds to g independent, holomorphic 1-forms 7; on . We
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may therefore introduce the periods of these 1-forms with respect to the homology

basis as
(/ 771',/ Ui) (B-Q)
aA /BB

which for each 7 is a symplectic vector with 2¢g components. Since only half of
them is linearly independent they are related by a transformation 7 as

/BTh—TBA/Am. (B.3)

Riemann’s first and second relation [14] implies that 74p = 754 and that 7 > 0.
If there exists a meromorphic one-form A(u) (the Seiberg-Witten differential) such
that it is holomorphic in u* over the moduli space and

/C,A "= /QAA(“) ’ /6 = /ﬂ Aw) (B.4)

then locally there is a solution F(a) such that a basis (dual basis) {aa} ({ag}) for
the moduli space of ¥ is

o = /aA Mu) g = %fT@ - /B Au) (B.5)

Inserting the basis in (B.4) and then using (B.3) implies that
0 0F(a) day 0?F(a)

-5 — TBA - ~ ~ 5 — TAB
out OaP ou’ da0aB

(B.6)

and the transformation 7 is thus analogous to the period matrix we already know
from the prepotential.

One may also, if choosing the one-form basis 74 = PD(a!) (PD denotes Poincaré
dual) rewrite (B.3) as

/ PD(aA)(u) = TBc(U)/ PD(aA)(u) = TBC(u)éé = 1p4(u) (B.7)
3B oC

which represents the period matrix as the homology intersection form, holomorphi-
cally varying over the moduli space of . The Poincaré dual carries the dependence
of the moduli parameters, and this viewpoint somewhat justifies the name period
matrix, representing it as the periods of the homology basis.
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