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1 Introduction and summary

What is the strength of quantum fluctuations in the brane bound states encountered in
holography? Small relative quantum fluctuations of observables, together with weak string
coupling and slowly-varying fields in string units, allow one to describe the structure of the
brane bound states using supergravity. In contrast, order one or large relative quantum
fluctuations of observables imply that the semi-classical approximation breaks down and
another description must be used instead.

A relatively simple subset of brane bound states are those that preserve 8 supercharges
of type II superstring theory compactified on T® and carry onebrane and fivebrane charges.
Taking a near-source limit results in a geometry AdSs x S3 x T?; string theory in this limit is
dual to a 2d CFT. BPS spectra and correlation functions on the two sides have been shown
to match, providing ample evidence for the correspondence.

In this paper we focus on 1/2-BPS bound states of ns Neveu-Schwarz fivebranes (NS5)
that wrap T* x Sé and n; fundamental strings (F1) that wrap the S; factor. The Lunin-Mathur
supergravity solutions [1, 2] describe the geometry sourced by such bound states. Each bound
state is specified by a set of profile functions f!(v) where v =t + y (¢ is Lorentzian time
and y parametrizes the spatial circle S;) As we review in section 2, the metric, dilaton
and potentials sourced by the bound state are given in terms of harmonic functions and
forms determined in terms of f!(v).

We will also be interested in the T-dual NS5-P frame, where momentum waves propagate
on the fivebranes along Sll/; f1(v) specifies the wave profile, four of whose polarizations specify
the location of the fivebrane in its transverse space. It was shown in [3] that this duality
frame is more appropriate for the description of the background near the brane source.



The phase space of classical solutions [4] admits a geometric quantization in which the
Fourier mode amplitudes of the f!(v) become creation/annihilation operators in the mode
Fock space; the classical solutions are coherent states in this Hilbert space. The entropy
of 1/2-BPS configurations was shown to scale like the logarithm of the dimension of a
superselection sector of the Hilbert space [4, 5] (see also [6]).

The Hilbert space structure allows one to superpose states, corresponding to the ability
to superpose the harmonic functions that specify the geometry. In the limit of small chemical
potential, a solution corresponding to the averaged harmonic functions was found in [7—
9], reviewed and further explored in a companion paper [3] to the present work. The
expectation values of these and other observables in typical states are well-approximated
by the expectation values in the ensemble.

The NS5-F1 “ensemble geometry” looks like the extremal BTZ black hole until one gets
to a radial position where one must switch to the NS5-P frame to have a valid effective
description. The spatial S;/ circle of the NS5-F1 background shrinks with decreasing radius
until it reaches the string scale, and in the T-dual NS5-P frame the S}J circle grows with
decreasing radius; in this latter frame, the circle size saturates at a large value in the core
of the source. The geometry at the source has the structure of a spherically symmetric
blob in the four transverse dimensions.

The size of the angular S? transverse to the fivebranes is fixed at the AdS length scale
Vv/nsa/ outside the blob, supported at that size by the magnetic NS-NS flux threading it;
inside the blob, the flux gradually turns off as more and more of the fivebrane source lies
outside a given radius, and the angular sphere decreases smoothly to zero size at the origin
where the flux turns off.

Time redshifts as one approaches the matter sources, but saturates at a large finite value.
The blob should not be thought of as a black hole, because it is smooth and differs from
the extremal black hole geometry over a region much bigger than the scale of the “stretched
horizon” where the Bekenstein-Hawking entropy is comparable to the entropy of the BPS
ensemble. Instead, the microstates are those of a “fivebrane star”.

Another application of the Hilbert space structure of the 1/2-BPS states is the calculation
of quantum fluctuations in observables built out of the profiles f!(v). The consideration of
fluctuations restricted to the 1/2-BPS configuration space is strictly speaking only valid for
BPS observables for which fluctuations outside this subspace cancel due to supersymmetry.
The two-point correlators of harmonic functions in 1/2-BPS states we consider here in
principle do receive contributions from non-BPS intermediate states; we will nevertheless
proceed under the assumption that these contributions are sub-dominant to the contributions
of 1/2-BPS intermediate states which we evaluate below.

In the context of the D1-D5 system in a state which can be interpreted as the grand-
canonical ensemble of 1/2-BPS states, the authors of [9] calculated the relative fluctuations
of the harmonic functions, and found that they are order one even “well outside” where the
fuzzy bound state is quasi-localized. By “well outside” we mean at an invariant distance
of a few times the blob size (v/nsa’) away from the center of the bound state. The order
one relative fluctuations together with their result that the size of the S}/ falls below the
10D Planck scale, led them to conclude that supergravity is invalid for describing typical



Figure 1. An illustration of ring-shaped source composed of rotating NS5-F1 matter. We ask what
are the quantum fluctuations of the metric produced by this bound state normal to its worldvolume.

states, and that the one solution which reliably describes an ensemble of typical states is
the zero-mass and non-rotating BTZ black hole multiplied by the angular three-sphere and
the compactification four-torus.

However, it is not clear directly from the analysis of [9] whether their result follows from
the bound state being intrinsically quantum, or whether it is rather due to their special choice
of a state which is approximately the maximally mixed state of given charges.’

In other words, are generic NS5-F1 bound states highly quantum by their very nature,
or are the fluctuations observed in [9] better interpreted as statistical fluctuations resulting
from the use of the maximally mixed state? For example, if we consider the mixed state of a
macroscopic object summed over microstates having a variety of positions and orientations
(and perhaps different states of its internal degrees of freedom), it will exhibit large fluctuations
of various observables, but these are classical statistical fluctuations of the mixed ensemble
rather than intrinsically quantum fluctuations of the object. Our results below support
the latter proposition.

We will consider quantum fluctuations of the metric components of ring-shaped (AdSs x
S3)/Z,, Lunin-Mathur solutions, of the sort depicted in figure 1. These solutions correspond
via the map of [2, 4] to coherent states in the restricted phase space of 1/2-BPS solutions. We
find that the relative quantum fluctuations in these states are suppressed by an inverse power
of the central charge ¢ = 6n1ns away from the source, and become of order one at a distance
scale comparable to but somewhat larger than the six-dimensional Planck length from the
ring. They are also enhanced by n, the orbifold parameter that labels the coherent state,
making fluctuations large when the orbifold parameter is of order the central charge. We
conclude that there is an overcomplete basis of coherent states for which the semi-classical
description is applicable beyond of order Planck-scale distance from the brane sources, in
any individual coherent basis state. Furthermore, in a typical state the source is spread
out, with fivebrane strands well-separated relative to the 6d Planck scale [3, 10]; thus any
individual element of the maximally mixed ensemble has small fluctuations except very near
the source, and so the fluctuations observed in [9] are statistical fluctuations of the source
rather than quantum fluctuations of the geometry.

The paper is organized as follows. In section 2 we review the map between bulk
microstates, geometries and CFT states. This map is used to review a calculation of the
expectation values of harmonic functions in the coherent states that give rise to the circular
Lunin-Mathur solution [1]. We then discuss the length scales appearing in the problem. This

'The ensemble of fixed charge is the maximally mixed state; [9] worked in the ensemble of fixed chemical
potential.



is followed in section 3 by a semi-analytical calculation of the quantum fluctuations of metric
components in transverse space. A discussion completes the paper in section 4.

2 Review of one-point functions

2.1 States in the dual CFT

The BPS states of the NS5-F1 system are simple to describe in terms of the T-dual along

NS5-P system. There, they are simply BPS waves on the fivebranes. In a sector where the
1
y?
fractionated by a factor of n5; one can then have any number ni of modes with momenta

fivebranes are twisted into a single fivebrane wrapping ns times around S;,, momenta are

k/N in any of 8 bosonic and 8 fermionic polarizations I, subject to the overall constraint

Zk‘ni =nins = N. (2.1)
kI

We can thus label the 1/2-BPS spectrum via

|{n£}>7 (2.2)

and this labeling passes through the T-duality to the NS5-F1 frame where the labels refer to
a collection of (generically fractional, unless k is a multiple of nz) winding strings carried as
fivebrane excitations. The bosonic excitations split into the four scalars X ¢ that describe the
gyration of the fivebrane in its transverse space, and four more comprising a gauge multiplet
on the fivebrane.? The charges carried by each microstate are given by
2 n3

Ql = gsnlvia), Q5 = 77,50/ (23)
where g; is the asymptotic string coupling, (27)*V} is the volume of the T4, n; the number
of fundamental strings and ns the number of NS fivebranes. The Z, orbifold geometries
are dual to the states

‘{nfﬁzN/n, others:0}>. (2.4)

The 1/2-BPS supergravity solutions of the NS5-F1 system can be put in a standard
form [1, 2] (restricting for simplicity to solutions with pure NS-NS fluxes; for the general
solution, see e.g. appendix B of [11])

1

ds® = F[—(dHA)2 + (dy + B)?] + Hs dx-dx + d|z)?
1
1 . .

B = -(di + A) A (dy +B) + Cjj da' A da? (2:5)

1

20 2 Hs

e :gSE, dC = %, dHj dB = — %, dA

2For type IIB in the NS5-F1 frame, the polarization labels refer to the gauge multiplet A*B on the T-dual
fivebrane consisting of a scalar and a self-dual antisymmetric tensor. The scalar A5 is typically referred to
in the literature as the “00” mode.



where x are Cartesian coordinates on the transverse space to the fivebranes, related to
SL(2,R) x SU(2) Euler angles via

a2t 4i2? = 27 = coshpsinfe’®, 2®+izt=2"T =sinhp cosfe¥. (2.6)
The Z coordinates parametrize the four-torus.
The harmonic forms and functions appearing in this solution can be written in terms of
a Green’s function representation, which in the AdSs; decoupling limit takes the form?

L L . .
5 1 = 7 )
f LJ 8
. (2.7)
A= A adz®® ) Ace = ——F
v I

0

involving source profile functions f**(v) that describe the locations of the fivebranes in
their transverse space, using bispinor indices (overdots denote derivatives with respect to
v). The parameter L is defined in terms of the number of fivebranes and the asymptotic
radius of the y-circle

27TQ5
R,

L=

(2.8)

The single profile function f¥¢(v), can be viewed as resulting from bundling ns distinct
fivebrane profile functions together. Labeling these individual profiles by m, one can then
choose twisted boundary conditions for the source profile functions,

o 2mv
ffff; (0+2m) = f(m+1)( 0), 0= T (2.9)
that bind all the fivebranes together (provided m and ns are relatively prime) and introduce
the fractional moding described above. The key point here is that the Fourier amplitudes

ai of the source profile functions

Z %, (2.10)

k;éo

are coherent state parameters whose absolute squares equal to k:ni, with né denoting the
occupation number of the state with polarization label I and winding number k. We omit a
zero mode contribution to the transverse profile functions; the zero mode is non-dynamical
in the decoupling limit.

The parameter u, given by

o 2
- 2‘9:\/‘)74, (2.11)

3Unless stated otherwise, here and below the notation | |* means the norm squared of a vector and not a

quantity times its complex conjugate.



Figure 2. Circular supertube source profile, in which only a single mode is excited (in this case,
n = 3 and ns = 25), so that the fivebranes spiral around a torus in (y,z!, 2%) shaded in pink.

is the effective string scale of an NS5-brane wrapped on T4, after a T-duality on S;. The
functions f7(v) are waves on that effective string in the T-dual NS5-P frame.

We thus have a direct map between the labels of 1/2-BPS states and the bulk geometries
they correspond to, at the fully non-linear level. In particular, for the orbifold geometries
(AdSs x S3)/Z,,, we know exactly what the fivebranes are doing — the source profile function
has only a single mode excited

y ++
~ oy inv
with
o+ = VN, (2.13)

and describes fivebranes sitting at p = 0, spiraling around in the torus parametrized by
the T-dual to the AdSs azimuthal coordinate o = R%, and the S? Euler angle ¢ (see for
instance [12]). The spiral runs along the (n,ns) cycle of this torus; see figure 2.

As we review in the next subsection, the harmonic functions resulting from (2.12) are

given by (converting from bispinor to vector indices for the one-form A)

Q
VUZ2 + a2)? — 4a2(a3 +23)
AleIZ) AZZ*A'QH?

Hy (%) =

" 2G5
T2 T @) — 4a2(@3 + a3) (mz a4+ (7P + @) — 4 (a? + xg)) ’
Ay = A=0,
Hs(Z) = W . (2.14)

VU2 + a2)2 — 4a2(2} + 23)

The CFT dual is often described in the language of the symmetric product orbifold,
which pertains to a weak-coupling region of the moduli space. In the symmetric product,
1/2-BPS states are associated to conjugacy classes of the symmetric group, which are labeled
by the same data (2.1), (2.2), and describe collections of copies (cycles) of the block T4 CFT
that are sewn together by a cyclically twisted boundary condition analogous to (2.9). Each



cycle has a collection of 1/2-BPS ground states labeled by the same data as the polarization
labels I carried by the bulk fivebrane excitations.

The BPS states are preserved under the marginal deformation to the strongly-coupled
regime of the CFT where the bulk dual has a supergravity approximation. The analysis
of [11, 13] shows that much of the symmetric product structure survives this deformation. In
particular, the effect of 1/2-BPS string vertex operators is to deform perturbatively the string
winding condensate carried by the fivebranes, and at the same time the geometry that the
condensate is sourcing.* For instance, a 1/2-BPS graviton vertex operator V]in‘uy sews together
a number of background strings into a longer string, while changing its polarization state:

25'+1 .
(|++>n) ’ - |aa>(2j'+1)n+wyn5 (2'15)

where |I); denotes a cycle of length k in polarization state I (see [11, 13] for details).
Exponentiating the vertex operators thus coherently changes the winding condensate carried
by the fivebranes as specified by the profile functions f!().

2.2 Harmonic functions for the single-mode source

The aim of this subsection is to calculate the one-point function of components of the metric
induced by circular bound states where a single mode is excited. We choose to introduce a
cutoff on the possible winding number, denoted by A, because the integrals we encounter
are convergent in this case, and later take a large-cutoff limit. We start by writing down
the mode expansion for the profile vector:

- i I -
flz)= \;% > (mzmam — ma_mzm> , z=¢€"L. (2.16)
m=

We will later take the limit A, N — oo while holding the radius of the ring fixed. The mode
operators satisfy the commutation relations

[O‘%a O‘i ] = ndn,mdiJ (2.17)

—m

where the indices 4, j run over the dimensions of transverse space.

We describe the source profile (2.12) in terms of coherent states for each mode, with all
but the n*® mode in their ground states, and the n*® modes having coherent state parameters
X such that the expectation value of the occupation number is v/N, see eq. (2.13). The
harmonic functions appearing in the metric are then given by expectation values such as

oA = N dz 1 .
M| Hs(Z)|\y) = An ' — An ). 2.18
(ol (@) = Qs (o f 55— o) (2.18)
The following identity is useful:
1 1 eilz:‘l-:i"'
— = — [ d*k——. 2.19
TP an? J @ e (2.19)

“The aspects of the vertex operator that are responsible for these two effects are related by FZZ duality [13,
14].



(2.20)

Plugging eq. (2.19) into eq. (2.18) results in
dz 1 d*ky k175,

Aol H5(2)[Xn) = Q5 .
< 7L| | TL> 27T’LZ (27T) |k‘1|2
f(#1) is regulated by truncating the mode expansion (2.16) and applying
(2.21)

The exponential e
the Baker-Campbell-Hausdorff formula
2|k (2 mp
4m em

zk1 flz) _ H e
(2.22)

In the large A approximation, one has
log(A) =
m=1

21712 I 7
e \Zl\ log(A)ei\/ﬁz?kl

%)=

<_' ik1-f(z1)

nle
Substituting eq. (2.23) into eq. (2.20) implies that
Ay s~ B pog(a)

1
‘/\n> = s 27rzz 2m)2 ) |ky)?
(2.25)

(Xl H5(Z

Define -

- - .M )‘n Tk

AP=F—i——=|——A.2"].

This is interpreted as the difference between the position vector Z where the one-point function

is evaluated, and the expectation value of the profile vector (2.16) in the coherent state in
2M2

log(A) (2.26)

d kl —’Lk‘1 Aac —

question. Then the following integral emerges
1
|Ea[?

<Xn‘ﬁ5(f)lxn> =Qs dz
|az|? )

2miz (2m)
Performing the k; integrals (e.g. by working in spherical coordinates) leads to
1 ( -

(2.27)

1 —e n?log®)

<Xn‘ﬁ5(f)lxn> QE’% omiz |AZ|?

N > 1, the right term on the r.h.s. of eq. (2.27) is exponentially

small in the large-N limit and hence can be neglected. To this end we employ a useful relation
2.28
- (2:28)

We now note that as long as =
between the parameter ;1 and the radius a of the ring associated with the orbifold geometry [1]

VQ1Qs  gsy/mns(@))? py/nans
a nRy\/V4 B .

- nR,
Note that this definition of a differs by a factor of n from that used in [3]. Further defining
(2.29)

s} \@1

y=

9

Q8

T =



and setting A = ¢N with ¢ an order one number, one obtains

IAZ2  N|AZ|?

p2log(A)  n2log(cN)’ (2:30)

It follows that in the > 1 regime, the right term in parenthesis on the r.h.s. of eq. (2.27)
can be neglected and

dz 1
2miz |AZ)?

(%

One could have normal ordered Hj(Z), and then the approximation sign in (2.31) would

Hs(7)|Xn) ~ Qs (2.31)

have been replaced by an equality sign.
The norm of the |AZ| vector squared is given by:

/2 1 2222 1. [2
|AZ? = |7 - w\/;A [xzn - :Ez?] + “n = nz,u,\/;)\.f (20— 2) (2} —2_), (2.32)

1 “1
where
2)2
2112)\2 wE Jw? - 8 g
T=x1 +iry, T=x1—1iT2, wz|£\2+ H . 2y = . (2.33)
n —2iy/ 22 )\z
n
Following [15], the residue theorem yields
d(z j{ 1 B 1
2 AT|2 2 - 232 2 '
Tinzy | :C| mz’ 2 2u2 )\{ z} _|_2yn \/(]j’|2+2“2)‘2) —8“2/\21'53
(2.34)
Identifying

2 VN
a=4/—p\=p——0 , (2.35)
n n

one obtains the one-point function (2.14) of the harmonic function Hs (again recall that
the definition 2 = ‘/nj differs from that in [3] by the factor ). One similarly obtains the
expectation values of the other harmonic forms A and H; given in (2.14).

2.3 Discussion of scales

We would like to explain the physical meaning of the length scale p encountered in the
mode expansion of the profile functions. The decoupling limit sends the asymptotic radius
of the spatial circle to infinity, implying that p tends to zero. However, the proper distance
corresponding to the coordinate separation p between two points in the vicinity of the radius
of the ring remains finite: we show that it is comparable to the six-dimensional Planck length
scale £pgp times the square root of the orbifold number, /n. Choose for example

g =123 =124=0, T =a+pu,

Y2=y3=ys=0, y1=a+2u. (2.36)



The invariant distance between these two points, denoted by D, is given by

D= f/awu m V2n5a’ (V2 — 1)\/5 (2.37)

The invariant distance between two points near the ring is approximately independent on
whether the points are separated in the radial or angular directions. Since

p__ " (2.38)

a J/nins’

it follows that

1

D~ Vav2(V2—1) (Zi’) Vol (2.39)

We now calculate the six-dimensional Planck scale. The attraction mechanism fixes the
dilaton in the deep interior of the geometry as follows

2 - M5V 2.4
e (@) (2.40)

Due to this fixed scalar condition (2.40), the 10-dimensional Planck length is determined from

z(egw)g:(w nsVi o (2.41)

Therefore, the six-dimensional Planck length is given by

ot _ (5°)® ©D) _ (4 3751
—vr ) Ar Vol . 2.42
() = am, = W7 = () Ve 242
Consequently,

D~ 2ri (V2 —1)y/nt$?). (2.43)

(6D)

For the maximally-spinning supertube, n =1 and D o £, ’, and perturbative string theory
is not valid for describing physics between the positions & and ¢ defined above.

It is useful to compare this scale with the characteristic length scale of the solution
obtained for the grand-canonical ensemble with small chemical potential conjugate to the

string charge (the S-dual of the D1-D5 solution written in [7-9]).

r’ Qs(1—e /")

2 2 2 2, .2102
. — — Q3 . 2.44
dsg 0n1 = e—r2/r§) ( dt” + dy ) + 2 (dr +7rd 3) (2.44)
The following coordinate-distance sets this scale:
Ty X (nm;,)iu. (2.45)

Given eq. (2.42), the coordinate distance between the origin r = 0 and the scale 7, amounts
to the invariant distance

L < \/nso = laqgs - (2.46)

,10,



3 Fluctuations in a coherent state

Consider a coherent state \Xn) that was defined in subsection 2.2. We would like to calculate

dz | dz <X]|x 1( ! A (3.1)

iz, ) 2miz — fle)l? 17— Fle) ™"

Identity (2.19) allows one to write the integrand as

wck:l zkgy T - o
< — £ — }, > / /d4k‘2 <62k1'f(31) eZkZ'f(32)>. (3.2)
|7 — f(z0)? ¥ — fz2)]? ||| o

3.1 Step 1: two-point function of exponential operators

Typically, one would invoke normal ordering of the exponential operators in expression (3.2),
and proceed to calculate the correlation function as one does in the Koba-Nielsen amplitudes
of string theory. However, we are not here calculating the string S-matrix — for instance
we do not impose momentum conservation (which would arise if the profile f had a zero
mode that we integrated over). The difference between the exponential operator e:vp[z'/z . J? ]
with and without normal ordering is a Gaussian factor

22

e (3.3)

where we have cut off the mode sum at mode number A. The reason that we must work
with the exponential of the position operator f rather than some normal ordered version is
that these Gaussian factors are essential for rendering the El, ko integrals convergent (indeed,
without them even the two-point correlation functions of the form (3.2) for a single harmonic
oscillator would diverge). And in any event, it is functions of the position operator and not
some normal ordered version that we are interested in for the problem at hand.

The two-point function of the exponentials is

- Ty T 7 -
</\n etk f(z) gikaf(z2) )\n>
N 252 npg At s 1 g 252 i 2t A LEa
_ <>\n e_#4 L Jog(A) 6‘/%21 k’l‘ane mz?klan e_“4 2 Jog(A) 6‘/%22 k’z‘ane Van z gk <A )\n>
”2<k%+k%)l A £ LnﬂQ'Xn LGk‘l-x* g 7Lin];15 kQ T
e e O PR evan'l "<)\n‘e Van 2y e Vo )\n>. (3.4)
One now systematically reorders the exponential operators usin
Yy y p p g
eudevdT _ eu&—i—vdT—‘r%uv — euvevdT eud, (35)
with the result
< etk () gika-f(z2) )\n> — (3.6)
W2 (2412 IR By T RIS 4 nEXe _fkl B YA 1z "
:e—flog(A)e gnzg2 "em 1° ne m{l e\/— 2" n=1n\ z1 )
The argument in the exponential that contains the sum reads
2 A m 2
we- = 1 /29 7
_7]6-1 . k‘g — | — = 7]@1‘]{2 log. 3.7
2 ;%;; m \ 21 2 8 ( )

— 11 —



where

m=1 1 1
Therefore
o—ik1-T—iks- L. Lo
(L [ S e g
&= (=) |7 — Flz2)]? 27T [ P Fal?
1 efzkr 7zk2-y u? (k2 +k2)
- L / d*hy / Ayl e o) (3.9)
(2m) |1 [2[ oo |?
X e_ﬁ%ﬂziﬁr Ak ﬁ#ﬁlv\wr\/%% k-2 k1-kzlog

The real part of log is bounded from below by —log(A), which takes place at coincident
points - where the phases of eq. (3.8) add up coherently. The eigenvalues of the matrix that
characterizes the quadratic form in the argument of the exponential of (3.9) determine the
convergence of the integral. The quadratic form is

p? (—log(A)  log
4( log —1og(A)>’ (3.10)

and its eigenvalues are —%(log(A) + log), both having a negative real part; as a result, the
integrals converge. Note that if we drop the cutoff dependence, e.g. by normal ordering,
then the integrals do not converge. Keeping it, however, won’t affect the leading large N
behavior we will find below; see appendix A for details. One can now carry out the integral
over ki in eq. (3.9) utilizing the formula (2.19). Defining

Ay=1y—i i (zQ_"Xn—z’;X;),

AZ=T—1 27" A, — 2PN 3.11
5 (e i) (3.11)

the integral in question reads

2

2.
AZ+ibs kg log

< 1 1 > 1 /d4k eilk2 Ay 6_ : 10g(A) 1 - M21 g(A)
7 -z = 2Tz 2| ¢ ’
N (S T A A T FET

(3.12)
We introduce notations for two of the terms that comprise the correlation function:
1 —iEAT o log(A)
Corry, = 52 /d4k = — (3.13)
(2m) kI? Az + i K tog|
- 1252 Az+i“—;l€log ’
1 etk Ay o= log(A) _
Corrg = — (2 )2 / 4 e u2log(A) | (3]_4)
T

|E!2 ‘Af—i— 2'”721%[09‘2
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3.2 Step 2: evaluating integrals

We begin by solving the following integral for any possible angle between AZ and Ay

1 Ik o—ik- AT 1og(n)
Corrp = — | =5 — . (3.15)
2m)2 ) k> |AZ + 2K log|”
To this end, define:
E:Aiy, AZ=Ax iy, Af=Ay,. (3.16)

Suppose one places the unit vectors f, and 7, on a common plane, where the angle between
them is denoted by a. We write

Ny = Mz cosa + Zsina. (3.17)
Therefore,
Cimi,— LR oA
1 dt e g )
Corr; = /—
Lo@em)2Ay? ) |k \A:f—l—i%/‘{[ogf
4 —iR- _ p2IR1Z log(A)
- 242 2/d/; . 2¢ g ; (3.18)
(2m)2(u2log)? J |K|? |R — 2i€n,|
where
AzA
c=—-2 (3.19)
p=log
Write
d*k = dk, *dr d(cos(0))de, |k|> = K2+ K%, K-y = kcos(f)sina. (3.20)
We first integrate over the angles 0 < ¢ < 27 and 0 < 0 < 7:
2 —ikg cosa—iksin(a) cos(0)  u2|&|% log(A)
Corr, — — 4 /d/{zﬁ drd(cos(0))de e . . Lm s
(2m)2(u%log)? K2 + K2 K2 + K2 — dik € — 482
—iKg COS 01—7”2"z|2 log(A)
B 4 /d/{x/ﬁd/{ 2sin(k sin ) a9 (3.21)
~ 2n(ulog)?sina K2 + K2 (Kg — 2i€ — iKk)(ky — 266 +iKk)

There are four different cases, corresponding to the signs of cosa and Re(§), all of which
lead to the same result. Let us work out the case cosa > 0 and Re(¢) > 0, where one can
close the k, integration contour in the lower half plane. Two poles contribute:

iy = —ik =k, ke = —ik 4 2i€ = P, (3.22)

where the latter contributes only if 2Re(§) < k. We write

Corrz, = Res(k{1) + Res(k(?) (3.23)
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Starting with the pole at x, = —ik, one obtains

4 kdk 2sin(ksin «) ) e fcosa
Res(r)) = — / 9
es(Ke) = = o og)Psin Toie 2 T iy (—2i6)
1 e—HCOSOé
_ d .24
5( 2log)? 51na/ ksin(k sin ) e (3.24)
Shifting the variable & = k + £ and using the definition of the exponential integral function
oo dt
Ei(z) = / 76*% (3.25)
one has
Res(ﬁ(l)) _ ebcosa /OO dj <€,Z’§ sinaefk(cos(a)*iSin a) i€ sin aefk(cos(a)Jrisina))
v &(plog)?2isina J¢ &
1 s , . '
— Ee ’O‘E AT few‘E 1o ) 9
£(12log)?2isin o g (o) — e B (g (3.26)

In appendix A we complete the calculation of the two-point function by computing the
residue coming from the pole nf) and also the contribution to the two-point function from the
Gaussian. In that appendix we show that these terms are exponentially suppressed relative

to the term in eq. (3.26) by either % oz or @ and thus we do not write them here.

__N_

n? log
While Corr(z1, 22) is not real for general points z1, z2, when integrating them in the

unit circle, one obtains a real answer if £ = ¢, since one can for example sum pairs of the

function Corr at (z1,22) and (22, 21).

3.3 Step 3: large IN approximation

We set A = ¢N for some constant ¢, and take the large N limit. We will now show that
for order one coherent state integer labels n = O(1) and in all spatial regions except very
close to the ring (how close to be specified below), only the large £ limit of expression (3.26)
should be considered. We recall:

_ AxAy
é-:/.l/ (l_ezvl—vg)
I TR o
AZ=7—1 ()\nemvl —Xe mm)
V2n "
Aj=q—i \/’;7 (Xneinvz — Xyemim=) (3.27)
n

Lﬂm. (3.28)

a =
n
Therefore,
AZ = T + a(sin(nv ), cos(nv1),0,0), Ay = ¢+ a(sin(nvs), cos(nvz),0,0) . (3.29)
Further defining
N=mmns, d=>, §=12, (3.30)
a a
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it follows that

A’ ATAG N AZAjG
-2 i(v1—v2) -2 i(v1—v2)) ° (331)
p2log (1 — etvi=v2))  n2log (1 — eilvi—v2))
For large arguments, the exponential integral can be approximated by [16]
e ” 1 2 3
B~ (1-245+0(5)) . sl < (3.32)
Then for |{| > 1 the result (3.26) approximates to
1 1 2 cos o B (1) @)
Corr; = log? (52 —€3+...) = Corr;’ + Corr;’ + ... (3.33)

Since & n—]\é, the higher order terms are suppressed by higher powers of & are negligible
in the regime 1 <« n—]\é We thus drop them in what follows and focus on the two terms
in the top line of eq. (3.33).

The first term Corr(Ll) in the large-argument approximation corresponds the factorized

expression:
1
CorrtV) = =
L Az2Ay?

The integrals over vy, vy yield the product of one-point functions. Recalling the review in

(3.34)

subsection 2.2, and specifically egs. (2.31), (2.34), we have

1 2T 2T 1 ~
)/0 dvy ; dvy Corry ' = Hs(Z)Hs () (3.35)

(2m)?
Q3

at /(22 + )2 — A + )2/ (5 + 1)? — 4} + 33)°

In the last equation, the variables vy, v are rescaled by relative to the ones in eq. (2.7).
In computing the relative fluctuations, we subtract the product of the one-point function
from the two-point function, and normalize by the product of the one-point functions,

RelFlucts(O(7, 7)) = <O("’3)O<g)(5 Egg;; (Ow) (3.36)
)

and so the leading term in the fluctuations comes from the next term, Corr; .

Moving on to this term, we have

Cop® _ __2cosa_ 20i- Ay nlog (1 - ') (3.37)
oL = (u2log)2¢3  AZIAfH a*N ' '
Thus the leading contribution to the relative fluctuations is equal to
RelFlucts(Hs (7, 7)) _27\/ B2 1)2 - 43+ 332 (@2 + )2 - 4@ + 3
1 o 2m AZ - Ay (01 —v2)
X (27‘(‘)2/0 d’Ul 0 dvzw log (1 — e ) . (338)
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NxRelative Fluctuations , n=1 Log(RelFluc[Hs(x1)]),n=1

7

80

o o

60

~

40 x-a
— xq>a: -0.176-2.287 Log(—‘a—)

20 x;<a: ~0.543-2.400 Log(*X)
................................... x. | x1-a]|
= _1 -3.0 -25 -20 -15 Log( )
0.6 0.8 1.0 1.2 1.4 a
(a) (b)

Figure 3. a) The leading large N contribution to the relative fluctuations of the metric components
in transverse space for n = 1. As a function of the position along the plane of the ring, the blue points
show the real parts and the orange points the imaginary parts (the latter should vanish; that they
do is a check on the numerical accuracy). b) Linear fit of the log of the relative fluctuations of Hy
versus the log of the fractional deviation from the ring radius a, for 20 points each inside and outside
the ring, along the x; axis. The intercept in the fit for points with z; > a is —0.17 £ 0.01 and the
slope is —2.287 £ 0.004. The intercept in the fit for points with z; < a is —0.54 4+ 0.01 and the slope
is —2.400 + 0.006.

For ¥ = ¢, zo=x3=x4=0, n = 1 and in a direction % <z/a< % in the plane of the ring, a

numerical integration of Nx (eq. (3.38)) using Mathematica is depicted in figure 3.

We see that the behavior of the relative fluctuations near the ring is well-approximated by
a power law. For order one values of n and x1 2 a, the exponent of the power is approximately
—2.287 independent of n. Furthermore, for n = 1,2,3,4,5 we find that, approaching the
ring from outside x; 2 a, the overall coeflicient of a power law fit to the relative fluctuations
scales linearly with n with a slope 0.838 4+ 0.0001 and an intercept that is zero to a precision
4 x 1074, In other words,

0.838n 1
RelFlucts(Hs (1)) ~ N (G -1 (3.39)
The fluctuations are of order one when
1
T —a 0.838 n\ 2257
~ . 3.40
—tx () (3.40)

1 1
The invariant distance between the point 1 = a+a () 22¥7 and the point 1 = a+2a (§) 227,
according to the Lunin-Mathur line element, is proportional to

1
D x /nsa (]T\IT) L (3.41)

This scale is slightly bigger than the 6D Planck scale (2.42). If the power law in (3.41) had
been 1/4 instead of 1/4.57, the fluctuations would be growing large at a 6d Planck distance
from the source. Instead, because of the power law resulting from the numerical analysis
of (3.38), the fluctuations become of order one at a scale bigger than the 6d Planck scale by
a factor N903. This is still much smaller than the blob size L (eq. (2.46)) of the ensemble
geometry (2.44) by a factor N47,
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Repeating the analysis for points in the plane of the ring but slightly inside it (z1 < a),
one finds a similar power law behavior, but with a power 2.400=£0.006 instead of 2.287 4-0.004.

0.581n 1

RelFlucts(Hs(z1)) ~ N (1 —i)2400°

(3.42)

There is again a region of space inside and close to the ring where the metric fluctuations
are of order one. This region is bigger than the 6D Planck length by N%%4. This power
law fit is valid near the radius of the ring; along the x; axis and near the center of the ring,
the relative fluctuations approach the constant %.

Next, we consider the region transverse to the plane of the ring, along the axis passing
through its center x12 = 0. Then expression (3.38) admits an analytical form,

2
ne, . 2 1 n 1
RelFlucts(H. = —— (7%, +1 —_———— | == 3.43
elluc S( 5(9534)) N (x34 + ) ( n(l +j§4)4> N (1 +j§4)2 ( )
This result shows that along the symmetry axis of the ring, the relative quantum fluctuations
of the metric components are everywhere small when n < N.

4 Discussion

The geometry of 1/2-BPS NS5-F1 bound states (2.5) is parametrized by harmonic func-
tions (2.7) specified by the fivebrane source configuration. A typical 1/2-BPS NS5-F1 bound
state in the ensemble of such states at large fixed charges ni,ns is well-approximated by an
“ensemble geometry”, in which the harmonic functions are averaged over source configurations,
with the result (2.44) [7].

One has to apply a T-duality transformation on the spatial circle Sgl/ to describe the
system near the source [3, 17, 18]. The geometry exhibits a large redshift near the core where
the fuzzy bound state is quasi-localized, with a spherical blob structure of size set by the
AdS scale faq5 = vnsa’. The T-dual circle Sll/ has a large circumference near the source and
the S? factor of the geometry collapses smoothly at the origin, where the magnetic NS-NS
flux no longer supports it at a fixed positive radius.

There are several possible failure modes for the use of effective field theory to describe
these typical two-charge backgrounds:

1. Large curvature, so that higher-derivative corrections to the action and equations of
motion become important. We have seen in [3] that in the generic 1/2-BPS state, this
issue does not arise if one works in the appropriate (NS5-P) duality frame near the
source.

2. Fivebrane intersections, so that non-abelian fivebrane dynamics arises at the intersection,
and perturbative string theory breaks down. It was shown in [3] that such intersections
are statistically rare in the ensemble of 1/2-BPS states.

3. Large quantum fluctuations in the geometry. We have seen here that the fluctuations
in the harmonic function Hy in the geometry (2.5), (2.14) are small until one gets very
close to the source — somewhat larger than the 6d Planck scale, but parametrically
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much smaller than the AdS scale £a4qg by a power of N. Given that the typical coherent
state source is well separated from itself as it wanders about, we expect that quantum
fluctuations of the geometry in such a state are also small.

Regarding this last point, a second source of fluctuations arises when performing a statistical
average over the phase space of classical solutions, which is closely related to an integration
over coherent state parameters in the quantum theory (cf. the analysis in [3, 7, 9]). The
classical version of these statistical fluctuations consists of an integral of correlation observables
such as (3.2) over the classical phase space. In a correlator of exponentials between coherent
states such as (3.4), the classical correlator arises when one considers only the action of
the annihilation operators on the coherent state, which yields the coherent state parameter.
The commutators of the mode operators among themselves are absent classically.” This
leads to a classical correlator which factorizes, and to vanishing relative fluctuations (3.36)
in a given classical state.

In the quantum theory, these commutator terms are of course present — they lead to all
the factors gaussian in momenta in the correlator (3.9) — but their effects are 1/N suppressed
in a fixed coherent state, as the result (3.39) shows.

The ensemble average in the classical theory leads to non-vanishing relative fluctuations
of a different type. These arise from averaging the joint expectation value of classical
observables over the coherent state parameters which parametrize the classical phase space
(e.g. observables such as the analogue of eq. (3.9) in a general coherent state, with operator
ordering factors dropped). This leads to a much larger (in fact independent of N at leading
order in the 1/N expansion) classical statistical fluctuation of quantities such as the two-point
correlator (3.2). These classical statistical fluctuations are the effect seen in the calculation
of [9]. The quantum contributions to the relative fluctuations are small in each coherent
state, and remain small upon averaging over coherent states.

We thus conclude that the large fluctuations observed in [9] in the ensemble average of
two-charge BPS microstates, are statistical fluctuations of the ensemble rather than quantum
fluctuations of the sources or of the geometry surrounding them, the latter being small in
any particular member of the ensemble. We expect this picture to hold true also when
the underlying states preserve fewer supersymmetry generators, e.g. for states obtained
from two-charge states by spectral flow [19, 20], for which there is a valid perturbative
string description [12]; or for NS5-F1-P quarter-BPS superstrata [21, 22|, which are smooth
deformations of these backgrounds.

The generic 1/2-BPS fivebrane source is a non-selfintersecting, classical configuration
spread out over a region of proper size much larger than the Planck and string scales, whose
proper size is of order the AdS scale or more in the radial direction (see [3], eq. (2.82)), and
of order the AdS scale in the angular directions. There are no apparent sources of breakdown
of classical string theory in the description of an individual such microstate. These objects
are thus much better thought of as fivebrane stars than as small black holes.

SIndeed, the analysis of [9] dropped such normal-ordering terms, so they are working with the classical
ensemble average. Had they kept the normal-ordering terms that they do consider, the resulting integrals
would have diverged in a fixed coherent state (see the discussion following (3.9) above). These divergences go
away if one averages over coherent state parameters first, and then does the remaining integrals.
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A Completing the two-point function calculation

The goal of this appendix is to arrive at an expression for the two-point function of the
four-dimensional Green’s functions, and show that a particular contribution to it dominates
at large N. The expression we start with is

9 2
Az+ibskiog

N 2k2)
| 1 > L o2 og() e
= d*k 1—e  wlog®)
R — N — — N 2
<\x—f<zl>|2 7 flz)?/  (27)° K2 Az + i Flog]

(A.1)
In subsection 3.2 we showed that the term coming from the 1 in the square brackets can
be written as (3.21)

fmzcosafi’ﬂlmzlogm)
. . e
- 5 1 5 /dnx/fdm 2281n§/<csma) ‘< | yl. — —Res(k{))+Res(s?).
27 (p?log)?sina K2+K (Kp—2i —iR) (kg — 21 +iK)
(A.2)
This receives a contribution from a pole at /19(01) = —ik which we computed to be (3.26),
which we reproduce here for convenience:
]. —ia ; (2% ;
1)y — e —ia) _ e ia
Res(ky”’) = £(32log)2isin o [e Ey (fe ) e By (fe )} . (A.3)

It is useful to write this result in the following form (assuming for simplicity that sin(a) > 0):

M%og%!ii/\ Ay eﬁ(Af.AgiﬂAfXAm)E <M21[09 (A2 AF—dAZA Am)) (A.4)
ey AT ATHIATAL]) p (,qulog (AZ - AG + i| AZ A Ag\))] .
Here we have defined
|AZ A A = |AZ||AY] — AZ - Ay. (A.5)
A second contribution arises from a pole at /ﬁg(f) = —ik + 2i€, which is inside the complex

contour if 2Re(§) < k, can be calculated utilizing the residue theorem for the integral over
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Ky in (A.2):

Res(n(2)) = — 4e2Ecosa /OO kdk 2sin(ksina) e_"COSO‘(—QWi) b ‘Xg(‘“( —4E244¢R)
T 2m(pPlog)?sina Jore(e)  —4&2+4Ek (—2ik)
(A.6)

e /°° dr SI(RSNG) _cooner ~ LI 00 _p o

§(p?log)?sina Joree)  —E+K

~ 2

__ €§Cosa /OO ﬁe—ficosa (eigsinaeiksina _e—igsinae—iksina) e £ |§A1(;T£A) R

&(pPlog)? 2isina Jg« R

1 io i, P]E[*log(A) —ia o H21Elog(A)
- e E % —io | M _ Ke E * i )
€(7log)? 2isina l 1<f A )T BT A

Next, we move to

2

2
AZ+ily Elog

4 o 2 2
Corrg = —% ﬁe"k'mje = log(n) 12ﬁ e #2log(h) (A.7)
2m)? /) |k |AZ + % klog|2
= 2 2 o 2
_ 1 e #2‘?01'(2/\) d47ke—zk (Ay+,u2logAm) = (10g(A)_10[g%) 1 — )
(27)? k|2 |AZ + i klog|?
2
Relative to the Corry, one sees that
AF— Aj+ 9 Az log(A) — log(A) — log” (A.8)
P M g BT log(A) '
|az2

and an overall Gaussian factor —e #?los(d) exists for Corrg but not for Corry. Then coming

back to evaluating Corrg, two contributions from the two poles emanate. Starting with the
1 _

pole at k; ' = —ik, the associated contribution is given by
1 —ia i |Af|2 za |Af|2
R (1) —_ e E i {e za )
es(ra )R &(p?log)?2isina ° 1| &e +,u210g(A) 1| & p?log(A)
(A.9)
The contribution from the pole at /4552) = —iKk + 2¢£ is given by

Res(h®) e L B OO I N UG ) A RO
es(r )R_ﬁ(u2[0g)2 2isina | & +/ﬂlog(A)+ |Ag]? (A.10)
2
o [y 1077 6P (o) 5l
' ilog(A) Ay
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The full result is now

< 1 1 > _ 1
7= Fe)P 17— )P EPlog)2isina

; [ese () - " B (e

i A1) | i (i (AT I08(A)
'LOC e E * 10
( Tlea )T ST g

A 2 AT 2
et —io ’ $| gela 1o | x‘
e FE <§e + 7'“2 log(A)) + e Iy <§e + 7H2 log(A)

7 212 (1 _ p2iarg(log)
4l gremio 4 |AZ|? log(A) + |AZ] (1 e~areliog )
1 p?|log|? 12 log(A)

) ) -2 ’Af|2 (1 _ e2iarg([og))
_ eT @ LR 1o | :E| lOg(A)
O (g e + Au2llogl2 STy . (A.11)

Let us perform a large argument expansion using [16]

Ei(|z] > 1)~ ¢’ (1—1+O(;2>> (A.12)

Keeping the first few terms in that expansion, one has

<&n‘ E }’ ‘0_2">% 2 12 "
17— f(21)2 |5 — f(z2)]2 £(p2log)22isin a

1 2isin(2«)

X stm(a)g— e
el —gre e 7\A52|2 log(A) pfe e —grer 7|A52\2 log(A)
e u2|log| + e e |log|
* p—iQ ‘Ax|2 log(A) * HlQ |AZ|2 log(A)
e 4 LA e+ o iog?
__jaz)? __jaz?
e n2log(A) e n2log(A)
— p + =
i AZ|? i |AZ|?
e (104 | e’LO[
et gy $C T 2T
{62‘0‘7 * ot _\Af\2 log(A) 1_c21arg(log)
+ € e u2 |Iag|2 log(A)
gro—ia 4 [ATPIog(A) | AT (1_cPeon)
€ p?|log]? u? log(A)
feiia—f*eia 7\Ai’\2 log(A) 1_¢2targ(log)
€ 22 | Tiog2 Tog(A) (A.13)

- (&
Ale log(A) + ‘Af‘2(17621arg(lag))
2 [log[? 12 log(A)

_&'*efioz _|_ ‘

Now, in the scaling limit where N — oo, A = ¢N with n, a and c fixed, then the third,

fifth and sixth lines of expression (A.13) are suppressed relative to the second line by a
_ 1272 log(n) 72 Nlog(eN)

nilegl? = ¢ n?tegl>  The fourth line of expression (A.13) is suppressed by

factor of e
T N . — : : o :
e rllos(A) = ¢ n?log(eN) relative to the second line. Consequently, it is possible to neglect

them and keep the second line as a reliable large N approximation to the two-point function.
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