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We discuss an extension of the instanton-dyon liquid model that includes light quarks at finite
chemical potential in the center symmetric phase. We develop the model in details for the case of
SU:(2) x SUf(2) by mapping the theory on a 3-dimensional quantum effective theory. We analyze
the different phases in the mean-field approximation. We extend this analysis to the general case of
SU:(N.) x SU;(Ny) and note that the chiral and diquark pairings are always comparable.

PACS numbers: 11.15.Kc, 11.30.Rd, 12.38.Lg

I. INTRODUCTION

This work is a continuation of our earlier studies [1, 2]
of the gauge topology in the confining phase of a theory
with the simplest gauge group SU(2). We suggested that
the confining phase below the transition temperature is
an “instanton dyon” (and anti-dyon) plasma which is
dense enough to generate strong screening. The dense
plasma is amenable to standard mean field methods.

The treatment of the gauge topology near and be-
low T, is based on the discovery of KvBLL instantons
threaded by finite holonomies [3] and their splitting into
the so called instanton-dyons (anti-dyons), also known
as instanton-monopoles or instanton-quarks. Diakonov
and Petrov and others [4, 5] suggested that the back re-
action of the dyons on the holonomy potential at low
temperature may be at the origin of the order-disorder
transition of the Polyakov line. Their model was based on
(parts of) the one-loop determinant providing the met-
ric of the moduli spaces in BPS-protected sectors, purely
selfdual or antiselfdual. The dyon-antidyon interaction is
not BPS protected and appears at the leading — classical
— level, related with the so called streamline configura-
tions [6].

The dissociation of instantons into constituents was
advocated by Zhitnitsky and others [7]. Using controlled
semi-classical techniques on S* x R?, Unsal and his col-
laborators [8] have shown that the repulsive interactions
between pairs of dyon-anti-dyon (bions) drive the holon-
omy effective potential to its symmetric (confining) value.

Since the instanton-dyons carry topological charge,
they should have zero modes as well. On the other hand,
for an arbitrary number of colors N, those topological
charges are fractional 1/N., while the number of zero
modes must be integers. Therefore only some instanton-
dyons may have zero modes [10]. For general N, and gen-
eral periodicity angle of the fermions the answer is known
but a bit involved. For SU(2) colors and physically anti-
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periodic fermions the twisted L dyons have zero modes,
while the usual M-dyons do not. Preliminary studies
of the dyon-anti-dyon vacuum in the presence of light
quarks were developed in [11, 12]. In supersymmetric
QCD some arguments were presented in [13].

In this work we would like to follow up on our recent
studies in [1, 2] by switching a finite chemical potential
in the center symmetric phase of the instanton-dyon en-
semble with light quarks. We will make use of a mean-
field analysis to describe the interplay of the spontaneous
breaking of chiral symmetry with color superconductivity
through diquark pairing. One of the chief achievement
of this work is to show how the induced chiral effective
Lagrangian knows about confinement at finite . In par-
ticular, we detail the interplay between the spontaneous
breaking of chiral symmetry, the pairing of diquarks and
center symmetry.

Many model studies of QCD at finite density have
shown a competition between pairing of quarks [15], chi-
ral density waves [16] and crystals [17, 18] at interme-
diate quark chemical potentials p. We recall that for
SU.(2) the diquarks are colorless baryons and massless
by the extended flavor SUf(4) symmetry [15]. Most of
the models lack a first principle description of center
symmetry at finite chemical potential. This concept is
usually parametrized through a given effective potential
for the Polyakov line as in the Polyakov-Nambu-Jona-
Lasinio models [19]. We recall that current and first prin-
ciple lattice simulations at finite chemical potential are
still plagued by the sign problem [20], with some progress
on the bulk thermodynamics [21].

In section 2 we detail the model for two colors. By us-
ing a series of fermionization and bosonization techniques
we show how the 3-dimensional effective action can be
constructed to accommodate for the light quarks at fi-
nite p. In section 3, we show that the equilibrium state
at finite T, p supports center symmetry but competing
quark-antiquark or quark-quark pairing. In section 4, we
generalize the results to arbitrary colors V.. Our conclu-
sions are in section 5. In Appendix A we briefly discuss
the transition matrix in the string gauge at finite p. In
Appendix B we estimate the transition matrix element
in the hedgehog gauge. In Appendix C we recall the key
steps for the bosonization and fermionization that helps



streamline the logic and notations used at finite p. In
Appendix D we give an alternative but equivalent mean-
field formulation with a more transparent diagrammatic
content. In Appendix E, we detail the construction of
the zero modes for arbitrary Matsubara frequencies.

II. EFFECTIVE ACTION WITH FERMIONS
AT FINITE 4

A. General setting

In the semi-classical approximation, the Yang-Mills
partition function is assumed to be dominated by an in-
teracting ensemble of instanton-dyons (anti-dyons). For
inter-particle distances large compared to their sizes — or
a very dilute ensemble — both the classical interactions
and the one-loop effects are Coulomb-like. At distances
of the order of the particle sizes the one-loop effects are
encoded in the geometry of the moduli space of the en-
semble. For multi-dyons a plausible moduli space was
argued starting from the KvBLL caloron [3] that has a
number of pertinent symmetries, among which permuta-
tion symmetry, overall charge neutrality, and clustering
to KvBLL.

Specifically and for a fixed holonomy A4(00)/2wy =
v13/2 with wy = 7T and 73/2 being the only diago-
nal color algebra generator, the SU(2) KvBLL instanton
(anti-instanton) is composed of a pair of dyons labeled by
L, M (anti-dyons by L, M) in the notations of [4]. Gener-
ically there are N, — 1 M-dyons and only one twisted
L-dyon type. The SU(2) grand-partition function is
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Here x,,; and y,; are the 3-dimensional coordinate of the
i-dyon of m-kind and j-anti-dyon of n-kind. Here G[z] a
(K1 +Kpr)? matrix and Gy] a (K, +KM) matrix whose
explicit form are given in [4, 5]. Vpp is the streamline
interaction between D = L,M dyons and D = L, M an-
tidyons as numerically dlscussed in [6]. For the SU(2)
case it is Coulombic asymptotically with a core at short
distances [1].

The fermionic det T(z,y) determinant at finite chem-
ical potential will be detailed below. The fugacities f;
are related to the overall dyon density. The dyon density
np could be extracted from lattice measurements of the
caloron plus anti-caloron densities at finite temperature
in unquenched lattice simulations [22]. No such extrac-
tions are currently available at finite density. In many

ways, the partition function for the dyon-anti-dyon en-
semble resembles the partition function for the instanton-
anti-instanton ensemble [9].

B. Quark zero modes at finite p

At finite u the exact zero modes for the L-dyon (right)
and L-anti-dyon (left) in the hedgehog gauge are defined
as 4 = ﬂAﬁga with indices A for color and « for spinors.
The normalizable M-dyon zero mode are periodic at fi-
nite p. The L-dyon zero modes are anti-periodic at fi-
nite p. At finite T, u they play a dominant role in the
instanton-dyon model with light quarks. Keeping in the
time-dependence only the lowest Matsubara frequencies
+wp, their explicit form is
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C is an overall normalization constant and the SU(2)
gauge rotation Sy satisfies

ay(r) =

Si(o-7)Sk = +o3 (4)

translating from the hedgehog to the string gauge. In (2),
ar, g correspond to the rigid U(1) gauge rotations that
leave the dyon coset invariant. We have kept them as
they do not drop in the hopping matrix elements below.
The oscillating factors e*2*#" are Friedel type oscillations.
For p = 0, we recover the zero modes in [2, 11]. We
have checked that the periodic M-dyon zero modes are in
agreement with those obtained in [23]. The restriction to
the lowest Matsubara frequencies makes the mean-field
analysis to follow reliable in the range p/3wp < 1 and for
temperatures in the range of the critical temperature.
The instanton liquid model becomes increasingly dense
as T' — 0, whereby our mean-field analysis becomes less
reliable in general, as detailed in [1, 2].

C. Fermionic determinant at finite p

The fermionic determinant can be viewed as a sum
of closed fermionic loops connecting all dyons and an-
tidyons. Each link — or hopping — between L-dyons and



L-anti-dyons is described by the elements of the “hopping
chiral matrix” T

e =(m, 07 ) )

with dimensionality (K + K1)2. Each of the entries in
T;; is a “hopping amplitude” for a fermion between an
L-dyon and an L-anti-dyon, defined via the zero mode ¢ p
of the dyon and the zero mode ¢ 5 (of opposite chirality)
of the anti-dyon
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And similarly for the other components. These matrix
elements can be made explicit in the hedgehog gauge,

Trr = ei((XL—OLR) T(p) _ e—i(aL—(xR) T*(p)
Tgrr = eilar—ar) T(p) _ eilar—ar) T*(p)
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with a complex T(p) at finite p,

Tp) = — (w0 +in) (AP - 17P) ~Re(Afs) (8)
Here fi2 = fi1,2(p) are the 3-dimensional Fourier trans-
forms of f1(r) = a—(r) and fo(r) = a_(r)/r. The tran-
sition matrix elements in the string gauge are more in-
volved. Their explicit form is discussed in Appendix A.
Throughout, we will make use of the hopping matrix ele-
ments in the hedgehog gauge as the numerical difference
between the two is small [2] on average as we show in
Appendix B.

III. EQUILIBRIUM STATE

The detailed fermionization and bosonization of the in-
stanton liquid model at zero p was presented in [1, 2, 4].
To help set up the notations and understand the logical
flow of the new elements of the derivation at finite u we
summarize the essential steps in Appendix C. With this
in mind, to analyze the ground state and the fermionic
fluctuations we bosonize the fermions in (65) by intro-
ducing the identities
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and re-exponentiating them to obtain
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The ground state is parity even so that fr v = fr sz
By translational invariance, the SU(2) ground state cor-
responds to constant o, b, i, X. We will seek the extrema
of (10) with finite condensates in the mean-field approci-
mation, i.e.

(@), (@) = 267,51
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The classical solutions to the constraint equations (64)
are also constant

faueM ™ = fr, <H ¢}’Y+¢f> ewr M (13)
f

with
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and similarly for the anti-dyons. The expectation values
in (13-14) are carried in (10) in the mean-field approxima-
tion through Wick contractions. Here we note that both
the chiral pairing (¥;) and diquark pairing (X2) are of
equal strength in the instanton-dyon liquid model. The
chief reason is that the pairing mechanism goes solely
through the KK- or L-zero modes which are restricted to
the affine root of the color group. With this in mind, the
solution to (13) is

ewMTVL — |3 (J{;) i (15)

and similarly for the anti-dyons.

A. Effective potential

The effective potential V for constant fields follows
from (10) by enforcing the delta-function constraint (67)
before variation (strong constraint) and parity
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after shifting Ay — iA; for convenience, with V3 the 3-
volume. For fixed holonomies vy, , the constant w’s are
real by (64) as all right hand sides vanish, and the ex-
trema of (16) occur for

eV = L[5 \/ fror/ farvm
e"n vt = £|8|\/ frvg/ farvm (17)

(17) are consistent with (13) only if v; = v,, = 1/2 and
vj = vy = —1/2. That is for confining holonomies or a
center symmetric ground state. Thus

—V/Vg=a|S—4X-% (18)

with a = 4w/ frfap. We note that for Y = 0 there
are no solutions to the extrema equations. Since ¥=0
means a zero chiral or quark condensate (see below), we
conclude that in this model of the dyon-anti-dyon liquid
with light quarks, center symmetry is restored only if
both the chiral and superconducting condensates vanish.

B. Gap equations

For the vacuum solution, the auxiliary field X is also a
constant. The fermionic fields in (10) can be integrated
out. The result is a new contribution to the potential
(18)

—V/Vs = a|S|—4X- 5

w2 [ 2 8m ((1+ R1T0)R) - )
(19

The saddle point of (19) in % is achieved for parallel
vectors
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Inserting (20) into the effective potential (19) yields

3
—V/V5 = 2/(%)3 (21)

xIn (14 X2|T(p)?)” - 4\%cos?6 [InT(p) )

4

with A = a/4 now fixed. (21) admits 4 pairs of discrete
extrema satisfying §V/d0 = 0 with cosf = 0,1. The
extrema carry the pressure per 3-volume

d3p
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We note ImT = 0 in (19) for p = 0. The effective
potential has manifest extended flavor SU¢(4) symmetry
which is spontaneously broken by the saddle point (20).
Since zero p cannot support the breaking of U(1)y, this
phase is characterized by a finite chiral condensate and a
zero diquark condensate. For p # 0, we have ImT # 0 in
(19). The effective potential loses manifest SUf(4) sym-
metry. While the saddle point (20) indicates the possibil-
ity of either a chiral or diquark condensate, (22) shows
that the diquark phase is favored by a larger pressure
since Vy > V;. The p > 0 is a superconducting phase of
confined and massless baryons.

The chiral and diquark condensates follow from the
definitions (12) and the saddle point (20), which are

(@7@ _<qjﬁ1>> = —2(\1, M) (23)

For = 0 we have A2 = 0 and (qq) /T = —a/2, while
for p # 0 we have Ay = 0 and (qq)/T = «/2, with
o = 4w/ fr fypr which is independent of p. This result
is in agreement with the general analysis for the QCD-

like theories given in [24] for zero pion mass (see Table
3).

C. Constituent quark mass and scalar gap

In the paired phase with A\; = 0, the momentum-
dependent constituent quark mass M (p) can be defined
using the determinant (22) to be

M(p) = X (w2 +p%)* [T(p) (24)

In Fig. 1 we show the behavior of the dimensionless mass
ratio (M (p)/A\/wo)? as a function of p/wg. The oscilla-
tory behavior is a remnant of the Friedel oscillation noted
earlier. We note that (24) through (11-12) satisfies

d*p M?(p) _np
/ (2m)3 w2 + p? + M2(p) 8 (25)

with np = Sﬂ\/foME.

The superconducting mass gap A4(0)/2 can be ob-
tained by fluctuating along the modulus of the paired
quark qq. This is achieved through a small and local
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FIG. 1: The squared momentum dependent quark constituent
mass (woM (p)/N\)? versus p = p/wo for pjwo = 1.

scalar deformation of the type Aa(z) ~ A(1 + is(x)), for
which the effective action to quadratic order is

o 2Nf d3p 1
=57 | G W Eg @
The scalar propagator is (p+ = ¢+ )
L d*q My M_(pip- — M_M,)
As(p) /(277)3 (P} + M2)(p2 + M2) (@)

Here we have defined My =
A(0) = Ay(0)/A%(0).

AT (p+)|, and therefore

IV. GENERALIZATION TO SU.(N.) x SU;(Ny)

For general N, with = Ny/N,, the pairing in (12)
involves only those color indices commensurate with the
affine root of SU.(N,) through their corresponding KK-
or L-zero modes. This leaves (N, — 2) color directions
unbroken. As a result, the non-perurbative contribution
to the pressure per unit 3-volume (19) is now changed to

V)V =al|S® —4X- %
d? - 2
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(28)

with now a = 47 (fr f ﬁc_l)N%. Remarkably, the fermion
loop contribution in (28) is of order NyN? as it should
for a confining theory with N, fundamental quarks [14].

The extrema in ¥ still yield parallel vectors

X = A(cos#, sinf)
3 = (cosh, sinh)

for which (28) simplifies
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The saddle point in ¥ gives
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while the saddle point in 8 gives cos@ = 0,1. The latter
yields the respective pressure per volume

Veu/Vs —a <a4x> e
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For 4 = 0, we have Vy = V; and both the chiral and
diquark phase are degenerate. Since the p = 0 phase
cannot break U(1)y, the chiral phase with a pion as a
Golstone mode is favored. For p > 0, Vo > Vi, the
diquark phase is favored by the largest pressure.

In the diquark phase and for N, = 3, the baryonic ex-
citations carry zero triality on average since the phase
is still center symmetric. The lightest baryon excitation
with zero triality is composed of a massless diquark with
color (13) and a constituent quark of color (2) and mass
M (0). Here (13) refers to the Cartan generator support-
ing the KK-zero mode at finite u. As a result, the super-
conducting phase forms only if

1
P> e = gmp = M(0) (32)
From (8) we have
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Combining (32-33) allows for a determination of the crit-
ical value A, in terms of fi. = p./wo,
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2T 672 ~24 1 (34)
wo 0T (1+ )2

C

Inserting (34) into (24-25), yields
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with the hopping transition T(x) evaluated at fi.. We
have defined

(35)

(30)
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where each of the N, dyon carries a fugacity f;. Note that
(36) reduces to the value defined in (25) for N, = Ny = 2.

In Fig. 2 we show the critical line for the chemical
potential (35), that is (I3 /np)i ~ T/A as a function of
i = pe/wo. Here A ~ 200 MeV is identified with the
typical QCD scale [4]. For T = A we have u./A ~ 0.7,
while for T'/A = 0.4 we have /A ~ 27, within the range
of validity noted earlier.

In Fig. 3 we sketch the phase diagram for the instanton-
dyon ensemble at finite temperature and quark chemical
potential for N, = 3 and Ny = 2. Below the dashed
and lower solid line (blue) the phase is center symmetric
and breaks spontaneously chiral symmetry. The phase
between the two solid lines (red and blue) is center sym-
metric and superconducting. The upper (red) line is set
by the breaking condition of the superconducting gap,
ie. T = A4(0) with

(p— My +py M_)?
(2m)3 (P} + MZ)(p2 + M2)
(37)

1z np d3q
As(p)_l—ﬂv]\fC

which generalizes (27) to any N, # Ny. All phase separa-
tions (blue) are second order in our mean-field analysis.

The finite p analysis in the instanton-dyon
liquid model is analogous to the 2CS (2-color-
superconductivity) phase in the QCD-like theories [27],
as only two out of the three color directions associated
to the KK-mode (affine root of the Cartan group)
are broken. This observation extends to all N, > 2.
The instanton-dyon liquid phase does not support a
CFL (color-flavor-locking) phase for N. = 3, since the
affine root in SU.(3) is special and only involves two
fixed color directions, say (13). The higher Matsubara
modes contribute at the subleading order as we show in
Appendix D.
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FIG. 2: Critical line (TS/nD)% ~ T/A versus fi = pc/wo for
SU(3) x SU¢(2) with np defined in (36).

(L) #0

(qg) =0

(qq) =0

1 w/M(0)/3

FIG. 3: Sketch of the phase diagram for the instanton-dyon
liquid for SU.(3) x SUf(2). See text.

V. CONCLUSIONS

We have extended the mean field treatment of the
SU(2) instanton-dyon model with light quarks in [1] to fi-
nite chemical potential u. In Euclidean space, finite u en-
ters through iu in the Dirac equation. The anti-periodic
KK- or L-dyon zero modes are calculated for the low-
est Matsubara frequencies, with the higher modes con-
tributing a sub-leading order. The delocalization of the
zero modes occur only through the KK- or L-dyon zero
modes which implies that the diquark pairing and the
chiral pairing have equal strength whatever N.. There-
fore, the instanton-dyon liquid may not support chiral
density waves [16]. The diquark phase is favored for
> (1 - 2/N,)M(0).
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VII. APPENDIX A: FERMIONIC HOPPING IN
THE STRING GAUGE AT FINITE ;.

In this Appendix we detail the form of the hopping
matrix in the string gauge. We will show that the differ-
ence with the hopping matrix element in the hedgehog
gauge (8) used in the main text is (numerically) small.

We transform the L-zero modes in hedgehog gauge (2)
to the string gauge using the (6, ¢) polar parametrization
of Si,

_ A 0 _, 6
a=l —  giwozs (sinQew,JrcosZ) o (r)

_ : 0 0 .
0=2 —  gTiwos (—cos2,—sin2e+“f’> a_(r) (38)

and similarly for the L-dyon

- ‘ 6 .0 ..
%*1 = e Wo¥4 <—C082, —sin26+l¢> a_(r)

. 0 _, 0
%:2 = Tiwors <—sin261¢,+cos2> ai(r) (39)

with ag (r) defined in (3). In terms of (38-39) the hopping
matrix element (5) involves the relative angular orienta-
tion 6 (not to be confused with € used in the text). It is
in general numerically involved.

To gain further insights and simplify physically the
numerical analysis, let I, be the line segment connect-
ing z to y in (5) and let z lies on it. Since the zero
modes decay exponentially, the dominant z-contribution
to the integral in (5) stems from those z with the small-
est |z — z| + |y — z| contribution. Using rotational sym-
metry, we can set = 0 and y = (r,6,0) in sphe-
rial cordinates. The dominant contributions are from
0re=0,¢0—p=0,and 0,_y =7 —0,¢,_y, = —7 which
can be viewed as constant in the integral. With this in
mind, (5) in string gauge reads

_TJLFR(JU -y) =

wo + T N
2 [ dzat (e - 2Dasy - =)

_1 14 cos20 — cosb
2 2

ho [ dsar (o - o) S E LA 2D
y—z

(40)

In a large ensemble of dyons and anti-dyons, we have on
average (cos#) = 0 and (cos?0) = 1. Thus,

Tiple—y) =
W *
g/dgza+<\x—z|>a+<|y—z|>

o (ly — 2) + ey (ly — =)
ly —=[)

nge/d?’zaj_ﬂx —z|)
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in the string gauge. Its Fourier transform is

()~ (e + il 0)F - SRe(at ()i ()
(@2

with &(r) = (ray.(r))’/r. (42) is to be compared to (8) in
the hedgehog gauge. The dominant contribution in (42)
is due to the first contribution |a |? which is common to
both gauge fixing. A similar observation was made in [2]
for the case of u = 0.

VIII. APPENDIX B: ESTIMATE OF THE
FERMIONIC HOPPING IN THE HEDGEHOG
GAUGE AT FINITE p

In this Appendix we we will estimate the fermionic
hopping matrix element (8) by using the asymptotic form
of the L-dyon zero mode at finite p (2-3). Throughout
we will use the dimensionless redefinitions y — u/wy and
p — p/wo. The normalization in (2) is fixed with

C= w? (8m(1+ 4,u2))% (43)

With this in mind, (8) reads

21 +42) (14ip)Fi(p) +Fa(p)) (44)

+ az(p) A5 (p)) (45)

@)= [ Vi) Gusinus) + cos(ar)
as(p) = 1/ vV sin(pzr) (2u cos(pux) — sin(ux))
/ sin(pz) (2u sin(pz) + cos(ux))

3 7

) (2 cos(ua) — sin(yuz)) (46)
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More explicitly, define

B V2rsin (2 tan™!(2p))
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Then we have
ai(p) = %(M(b(p — ) —b(p+p))
—%(a(p +p) +alp—p)
aap) = ~(ulalp = )+ alp-+ )
— 500+ 1) = oo 1)
Ai(p) = %(M(B(p— 1) — Blp+p)
—%(A(p + 1)+ Alp— )
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—%(B(pﬂt) - B(p—w))
(48)

We note the momentum averaged hopping strengths

d3p 4.86
= T(p)|? ~ —
p=0 /(27T)3| (p)l o
d3p , 098
pew: [ GEIEF~EE @)

and the typical hopping strengths at zero momentum is

307.97
p=20 IT(0)* ~ i
0.20
H=wo IT(0)* ~ Tt (50)

We note the huge reduction in hopping at © = wy.

IX. APPENDIX C: BOSONIZATION AND
FERMIONIZATION

A. Bosonic fields

Following [1, 2, 4] the moduli determinants in (1) can
be fermionized using 4 pairs of ghost fields XTL, Mo XL M
for the dyons and 4 pairs of ghost fields XTE, i XL,a1 for
the anti-dyons. The ensuing Coulomb factors from the
determinants are then bosonized using 4 boson fields
vr,m,wr,pm for the dyons and similarly for the anti-
dyons. The result is

T .
Sielx,v,w] = —— | d*x
a7
(|VXL|2 + |VXM|2 + Vor, - Vwp + Vo - VwM) +
(|VXL|2 + |VXM|2 + Voui - Vwg + Vouy; - VwM)(51)
For the interaction part Vpp, we note that the pair
Coulomb interaction in (1) between the dyons and
anti-dyons can also be bosonized using standard meth-

ods [25, 26] in terms of o and b fields. As a result each
dyon species acquire additional fugacity factors such that

M :e b7 [ .ebtio ppebtie [ bl (52)

Therefore, there is an additional contribution to the free
part (51)

T
Sarlont] = / P (Vb-Vb+Vo-Vo)  (53)

and the interaction part is now

Srlv,w,b,0,x] = —/dga:

e~ far (Amvm + [xar — XL |® + vn —vp) €MV +
e (dmoy + [xp — xu|? oL —var) €00 UM +
e™"7 frp (dmva + |xar — Xz|? + vag —vp) €99 TVE 4
e fr (dmvp+ xg — xarl® + vp — vgr) €9ETV (54)
without the fermions. We now show the minimal modi-

fications to (54) when the fermionic determinantal inter-
action is present.

B. Fermionic fields

To fermionize the determinant and for simplicity, con-
sider first the case of 1 flavor an 1 Matsubara frequency,
and define the additional Grassmanians x = (x%,x3)7
with 4,7 =1,.., K 1 and



‘det’i“ = /D[X] eX'Tx (55)

We can re-arrange the exponent in (55) by defining a
Grassmanian source J(z) = (J1(x), Jo(z))? with

KL .
Ji(z) = lelé?’(x — ;)
i=1

Kp,
Jo(x) = ZX%(SSW —YLj) (56)

and by introducing 2 additional fermionic fields i (z) =
(¢1(x), ¥2(x))T. Thus

S DWlexp (= [VIGy + [ T+ [4TJ)

eX'Tx — (57)

J D[] exp (— [¢1G o)

with G a 2 x 2 chiral block matrix

6= (iaten 9" o

with entries TG = 1. The Grassmanian source contribu-
tions in (57) generates a string of independent exponents
for the L-dyons and L-anti-dyons

KL . .
11 Xt @)+ (zri)xi
=1
Ky ) .
x H Xtz (yr)+¢3 (yrs)x2 (59)
j=1

The Grassmanian integration over the y; in each factor
in (59) is now readily done to yield

[I=elvs @l [[(-vdva(yz,)] (60)

i J

for the L-dyons and L-anti-dyons. The net effect of the
additional fermionic determinant in (1) is to shift the
L-dyon and L-anti-dyon fugacities in (54) through

fo = —foivy = —frofy,y
fr = —frln = —fryty_v (61)

where we have now identified the chiralities through v4 =
(1+75)/2. The fugacities f; 57 are left unchanged since
they do not develop zero modes.

The result (61) generalizes to arbitrary number of
flavors Ny and two Matsubara frequencies labeled by
1,7 = + through the substitution

Ny
fo= 11 11 ©HnrveesGe) o [ D Gy +dp)

f=lij==+ f

fo—= IT TI ¢hGor—erp s | D G +idp) | (62)

f=lij=% f

C. Resolving the constraints

In terms of (51-54) and the substitution (61), the dyon-
anti-dyon partition function (1) for finite Ny can be ex-
actly re-written as an interacting effective field theory in
3-dimensions,

Z,[T] = /DMDMDMDMDMDW

X€*SIF*S2F*SI*SU) (63)

with the additional Ny = 1 chiral fermionic contribution
Sy = Y1G 9. Since the effective action in (63) is linear in
the vy, 1 371, the latters integrate to give the following
constraints

T
_EV2U}M + fueMTr

—w T .
—fL Hd)jf%ﬂﬁf eVETIM = EVQ(b—ZU)
f

T
,EVQU}L _ fMewM —wr

L [[elvewrersmv =0 (64)
f

and similarly for the anti-dyons with M,L,v, —
M,L,v_. To proceed further the formal classical solu-
tions to the constraint equations or ways [o, b] should be
inserted back into the 3-dimensional effective action. The
result is

Z[T) = / D[] D]o] D[b] e~* (65)

with the 3-dimensional effective action

S=Splo,b] +/d3:r > iGyy (66)
f
—47rvam/d3x (eWMTWL 4 WM TV

+47TfL7Jl/d3$ H¢}7+¢f et
f

+47Tfivl/d3x Hw}'y,wf VLW
f



Here Sr is Sop in (53) plus additional contributions re-
sulting from the wyy 1(o,b) solutions to the constraint
equations (64) after their insertion back. This procedure
for the linearized approximation of the constraint was
discussed in [1, 2] for the case without fermions.

X. APPENDIX D: ALTERNATIVE EFFECTIVE
ACTION AT FINITE .

In this Appendix, we detail an alternative mean-field
analysis of the instanton-dyon ensemble at finite T, u.
The construction is more transparent for a diagrammatic
interpretation and allows for the use of many-body tech-
niques beyond the mean-field limit. For that, we set
Ny =2 and define

(Wp(p)}(—p)) = 674F1(p) (67)
(Vr(p)0g (—p)) = iesgFa(p) (68)

with p = (P, wp) subsumed. The averaging is assumed
over the instanton-dyon ensemble, with

1
2172 = §TI'F172 (69)

The Trace is carried over the dummy spin indices and
momentum. The 3-dimensional effective action for the
momentum dependent spin matrices F 2 in the mean-
field approximation takes the generic form

() (7)) o

+2TrGF, — Trln (F2 + FoFTF;'F))

—T[F] =

The first contribution is the Hartree-Fock type contribu-
tion to the effective potential after minimizing with re-
spect to (wps —wy,). The second and third contributions
are from the fermionic loop with the fermion propaga-
tor evaluated in the mean-field approximation. We note
that in the dyon ensemble both the quark-quark pair-
ing and the quark-anti-quark pairing carry equal weight
in the Hartree-Fock term. This is not the case for one-
gluon exchange or the instanton liquid model where the
quark-quark pairing is 1/N, suppressed in comparison to
the quark-anti-quark pairing. We have checked that the
saddle point equations

=0 (71)

yield the saddle point results in the main text.
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XI. APPENDIX D: ZERO MODES FOR
ARBITRARY MATSUBARA FREQUENCIES

To discuss the generalized structure of the zero modes
for higher Matsubara frequencies, we recall that for the
SU.(2) case, the Polyakov line is L = coswv. In a
dyon with core size and asymptotic A4 controlled by
v — v, = v+ n, there is a tower of zero modes with
higher Matsubara frequencies of which (2-3) are the low-
est ones. To construct them, we first note that each Mat-
subara mode @ = eiw"ﬂi‘*w, contributes the following to
the Dirac equation for ¥

(7 D+ ya(—pt + iwm) )0 = 0 (72)

(72) shows that the zero modes in a BPS dyons follow
from the standard ones using the double substitution
W — g — iw, and v — v,. Square integrability for
wm = (2m + Dwg requires |wy,| < |vpwo|. For all m
satisfying |2m + 1| < |v 4 n|, the anti-periodic BPS or
M-dyon zero modes read explicitly

qZ}m,n,Aoz = (almn(r) + a2mn(r)0 : fe)Aa (73)
with
X1,2mn
Q1 2mn = -
\/27rTunr sinh(27T'v,,r)
X1,mn = — O sinh(¢,, Tr) + tanh(7Tv,,) cosh(¢,,Tr)

X2,mn = :F(Z)Tm cosh(¢,,, Tr) — coth(wTvy,) sinh(¢,, Tr))
(74)

Here ¢, = wp, +ip/T, with — + referring to the anti-
periodic M- and M-dyon zero modes respectively.

For periodic BPS zero modes we still have (73-74) but
with the substitution w,, — 2mwy. Square integrabil-
ity now requires |2m| < |v + n|. To construct the anti-
periodic KK or L-dyon zero modes at level n, we first
obtain the periodic BPS zero modes with v — 7 and
n — —n as detailed above. We then gauge transform
them using eT"T#197 to obtain the anti-periodic KK or
L-dyon zero modes. Therefore, the condition for the exis-
tence of anti-periodic L-dyon zero modes at level n, with
time dependence etiwora+i2mmTzs j5 19| < |7 — n).

In sum, the asymptotics of the mode ¥, ;, is

e—(l/+n—(27n+1))7rTr

Y — 7

e—i(2m+1)7rTx4 (75)

Also, for the L-dyon at level n the asymptotics reads

e—(l?-l—n—QnL)TrTr

\/,,7

w#’n N e—i(27rL+1)7rTw4 (76)



So, for n = 2m + 1 or 2m we have

e—w‘rTr
—i(2m+1)7 T2y

wm,2m+1 — \/F (&

—vnTr

€
hom =

e om e—i(2m+1)7rTac4 (77)
For example, at n=1, all the M zero modes at wy decay as
e~™Tvr /. /r, which is the same as the L zero mode at n=0.
Thus, even though they carry higher Matsubara frequen-
cies, their asymptotics are the same compared with those
modes with n=0. However, since they are assiocated with
dyons with larger action or small fugacity, ther are always
suppresed. For example, the induced effective contribu-
tion to the action which include the modes at n = 1 and
m =0 is

No—1
D7 Finmo€ T A fy o [ [0 hwpet e
i=1 f

N.—1
1!
+ E fiyn:lﬂ'lzf}-’l?/)f’lewi i+1 (78)
i=1 f
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The last contribution is due to the higher Matsubara
modes. However, this contribution is exponentially sup-
pressed compared to the first two contributions we have
retained in the text, since

1672

fin=1/fin=0=¢€ ¢ (79)
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