WIPM Lectures on Models in Statistical Mechanics

Lecture 4: 2D Ising Model and 1D Quantum Ising Model II
Jacques H. H. Perk, Oklahoma State University

Last lecture we set up the transfer matrix for the 2-dimensional Ising model. We
also started calculations for the related quantum Ising chain in transverse field.
Today:

x We first finish the set up for the 1D quantum Ising model, deriving the pair
correlation of two Gamma operators in the thermodynamic limit.

x This then gives us immediately the internal energy per site and then the
free energy per site by integration.

x Next we have an intermezzo, mentioning some problems of current interest
related to a recent experiment related to finite-size scaling.

x After this we shall start similar calculations for the 2D Ising model, to find
the pair correlation of two Gamma operators in the same row.

Review of Transverse-Field Ising Chain from Last Lecture

Because of the Bogolyubov inequality applied to the free energy per site in the
thermodynamic limit,
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we can replace the spin-cyclic Hamiltonian

M M
H=-J> otot, =B 05,  oh =07,
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with the cyclic (periodic) fermion Hamiltonian
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He=—J Z iy oy + B Z il'2 112, Ionpy1 =T
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This H. can be written more compactly as
2M 2M
H, =i Z Z CruTxl; =il-C-T.
k=1 1=1




Matrix C is block-cyclic. We give here the case M = 6 as an example:
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Indeed, the nonzero elements of C are given by
Comomt+1 = —Comitom = —2J, Com—12m = —Comam—1 = 3B, (1<m<M),
Cong = —Craom = —3J.
From the free energy per site
1
_Bf= lim — —BH.
Gf ]\4hi>noo Wi log Tre ,
we get the internal energy per site
u(®) = Jim (M) = (1), 6f = —los2+ [ (@)
M—o0 M 86 ’ 0 ’

where we used

: 1 , 1 Y
—Bf|g=0 = Mhinoo MlogTrl = Mhinooﬂlog2 = log 2.




For the equal-time xzx-correlation in the large-M limit, we have

2m<i<j<2m+42p

m—+p—1
(O Tiip)ay = < 11 (iFZkF2k+1)> =1’ Pt {(Tilj)y, }-
He

k=m

We can calculate (I';I'j) 1, after first diagonalizing H.. But there is an easier
way using the KMS property, first stated by Kubo, Martin and Schwinger. In
our case it is just the cyclic property of trace,

TR Tre—AHe Tre—FAHe Tre—AHe

TrT;(—if) [je PHe .
- Tr e—ﬁ?‘ic = <FZ(_15) Fj>’HC’

using the time evolution (in 7 = 1 units)

O(t) = e'tMeQe™itMe H.=iT-C-T.

Now,
il—‘(t) — i —tI-C.T T etF-C-F — e—tF-C-F [1‘\ FCF] etF-C-F
de™* dt ’ v ’
and
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2M 2M 2M
= Ciy (DD = DTT) 4 Y Crs (DT = ThINE) = 4> Ci g T
Thus,
d
ar‘(t) =4C-T(t) with T'(0)=T s T(t) = e%C.T|,
and

I'(—if) = e 4C. T




Using the anticommutation relation and the KMS result just derived,*
{T;,T,} = 26, , (D,T;) = (T:(=iB) T;), T(—if) = e 45C. T,

we find
(Dilj) + (T;Ty) = (TTy) + (Ti(=iB) T;) = 20; 5,

(1+e %) (I'T)=21 = |(I'T)=2(1+e 40!

or
(TL) = 2[(1 4+
We can rewrite this as
(14 e4AC) 4 (1 — o—4i6C)
1 + e—4iAC

(T'T) = = 1 + tanh(2i6C),

(TiT;) = 05,5 + | tanh(2i5C)]

g |

* From this point we write (O) as short hand for (O)4,, until said differently.
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Since C is a block-cyclic matrix with 2-by-2 blocks, the problem can be reduced
immediately to 2-by-2 matrices using discrete Fourier transform.

Introducing the 2-by-2 matrices

0 B 0 J 0 0
Co =CtMm = B 0]’ i =C-Mm = 0 0)° C-1=Cm-1+= ~J o)

ck:ng(g 8) for1-M<k<—1and 1<k<M-—1, 12:<(1) (1)),

we have, when M = 6 for example,

Co C_1 02 02 02 C1
(o] Co C_1 02 02 02
2C — 02 C1 Co C_1 02 02 :
02 02 C1 Co C_1 02
02 02 02 C1 Co C_1
C_1 02 02 02 C1 Co
or
202(k—1)+p,2(l—1)+q - (Ck:—l)p,qa (k?l =1,---, M, p,g=1, 2)




We apply discrete Fourier transform by the similarity transform
e2mikl/M

C=UCU™,  Us(e—tyspaii-1)+q = VM

Now
p2mikl /M —2milk’ /M

~ VM VM

so U is unitary. Therefore

M
-y Lemit—™ g oyt =yl
=1 M o 7

Z Z o2mikl/M o—2mil'k' /M
2C2(l<: 1)4p,2(k/—1)4+q = (Cot)pg—F—
i~ VM VM
1 omil’ (k—k') /M omik(1—1') /M
M Ze N Ze =/ (€=t p,q
=1 =1
M 21k
= (Sk,k’ Ze2W1kl/M (Cl)p,q - 5k,k’ (é(gbk))p,qa ¢k — W

=1

We reduced the matrix size: 2 — 2M — 2 — essentially done!
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We immediately get

~ i —i 0 B+ Jeid)k
&(dr) = €% ey +co+e ey = <_B_Je—i¢k 0 )

= i(Jsin¢g)o” +1(B + J cos ¢y )o?,

and C = UCU ™! is block diagonal with the 2-by-2 blocks +¢(dx) on the diagonal
for k=1,---, M. For example, for M = 6,

c(p1)  0g 02 0 02 02
0> ¢(g2) 0 02 0, 02
- 02 0> c(¢3) 0 0 02
2C = .
0, 0, 05 C(¢4) 02 02
02 02 02 02 <(¢5) Oy
02 02 02 02 02  <(¢s)

Note that




Similarly, from
G=(I'T) =1+ tanh(2i5C)

we find that G = U (P'T) U™ is block diagonal with the M 2-by-2 blocks
g(or) = 12 + tanh(iBe(¢r))

on the diagonal. Now tanh is an odd function. A function f(z) is odd, if

f(=x) = —f(x). For such a function, using (a-0)? = |al?,
ao
fla-o) = —f(la]),
al
as follows from Mclaurin expansion f(x) = cix + cgax® + -+ -. Let

A(pr) =/ J2+2BJcosdr + B2, (i&(¢n))” = A(gr)1a.

Then
. ic
g(or) = 15 + A((gf:)) tanh (ﬁA(¢k)) ,
and .
Go(k—1)+p,20k'~1)+q = Ok,k’ (g(qbk))p,q'
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Having

C2(1—1)+p,2(l/—1)+q =0 (é((bz))p,q

explicitly, we can now apply the inverse block-Fourier transform

G=U"'GU
and obtain
M M o—2mikl/M e27ril’k'/M
Go(h—1)4p,2(k' —1)+q = Z Z UM o1 (g((bl))p,qW

I=10'=1

1

M
— M Z eZﬂ'il(k/—k)/M (g((bl))p’q
=1

1L
=37 IZe“k M (g(on),
=1

1 2 . ,
— [ d¢ ok —k)d)(g((z,))p as M — oo.

- 9
2 0 q

We have ¢ = %l, so that A¢p = %Al = QM” in the large-M limit.
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Taking p =1 and q = 2,

: 2 ip
1 i(k'—k)p B+ Je?
Garrwe = 5= [ doe Ay tnh(BA())

while for p =2 and ¢ = 1,
k)é B+ Je™i¢

Ganaw 1 =~ [ gt oiie BEXICE

This is consistent with the anticommutation relation {I'sx_1,T'2r} = 0, as one
can show that Gay 2r—1 = Gag—1,2% holds by replacing ¢ — —¢.

tanh(GA(¢)).

We can evaluate the internal energy per site

M M

) 1 ) 1 . .

U(ﬁ) = ]\}Enoo _<HC> = ]\/}Enoo M< —J E iUy Loy + B g 1F2m—1r2m>
m=1 m=1

= —1JGap 2k+1 +1BGok—12k,
independent of k. We find:
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_ 1 J(Be'® + J) + B(B + Jel?)
Oy s (%) tanh(5A(9))
1 J? +2JBcos ¢ + B?
"o, a0 e tanh(BA(9)
1 27
=5 d¢ A(¢) tanh(BA(¢))

as the imaginary part vanishes. The free energy per site is given by
B
Gf = —log2+/ w(f)dpB = —log2 — —/ d¢ log cosh(BA(9)).
0

Remark: The same method can be used for the full one-dimensional XY model.
Because we evaluated (I';I';), we also have the equal-time correlations explicitly
as Pfaffians and determinants. However, for time-dependent correlations like

(of (t)o) one cannot just replace H by H. as we have done.
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Some problems to think about during your break
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The scaling hypothesis:

Near the critical temperature T,, we find that the specific heat c¢,, spontaneous
magnetization My = (o) (for T' < T¢.), and the susceptibility x behave as

Cy ™~ ‘t‘_aa
T
M(T) ~ |t|%, where t = T 1.
X(T) ~ [t~
For the 2-dimensional Ising model aw = 0(log), 8 = 1/8, v = 7/4. More precisely,
the specific heat diverges logarithmically, ¢, ~ log|t|, which diverges slower than
any power of 1/|¢].

In the absence of such a log, according to scaling theory, the leading singular
part of the free energy behaves as

B
fs(t,B) = |t|2_a®(|t|ﬁ+7>, as t and B — 0,

so that f./[t|>~® is a function of the single variable B/|t|’*7. Also we are to
have
a+28+v=2.
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Moreover, the spin-spin correlation decays exponentially as

e fi/¢ 1

(oooR) ~ R/ (T > T¢), (ocooR) ~ Rd 2t (T =T),

where £(T') is the correlation length, which diverges at the critical point, while
at T = T,, the correlation function decays algebraically.

§(T) ~ &/|t]” with t=(T/T.) —1— 0,

where v is a characteristic critical exponent. In 2d Ising v =1, n = 1/4.

If T < Tc we have to take the ‘connected pair correlation’, subtracting the
square of the magnetization. In two dimensions this behaves anomalously:

o—2R/E

T (T < T).

(000R)e = (090 R) — (0)?
There is no ‘one-particle band’, so that the ‘two-particle continuum’ dominates.
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Finite-size scaling

For a system limited in size by a finite length N, the scaling hypothesis
asserts, in general terms, that when N and £(7") are large enough, the critical
point singularities are primarily controlled by the ratio x = N/&(T), so that

NY[Q(x) — Qo]

C(N;T)~ .

where Q(x) is the scaling function while the scaled temperature is
NYvt o gtV = [N/E(T))MVY.

The exponent « in the denominator allows for the limit @ — 0, which yields,
with Q(0) — Qo, a logarithmic singularity as is appropriate for 2D Ising systems.
More generally, to account for the finite-size behavior of the specific heat per
site ¢, = C/N9, (which diverges in the bulk as [t|~), when « is typically small
(or even negative), the basic scaling hypothesis may be expressed as the above

C(N;T) = N [Q(x) — Qo] /e
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From Ferdinand and Fisher [Phys. Rev. 185, 832-846 (1969)]:

Ising model on an N x N torus.

The maximum is to the right of 7., but as N
increases the logarithmic singularity for N = oo
becomes apparent.
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From Au-Yang and Fisher [Phys. Rev. B 11, 3469-3486 (1975)]: Specific heat

of Ising model on an n x oo strip.

The maximum is to the left of T,
but as N increases the logarithmic
singularity for N = oo becomes
apparent.
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Hard homework:

Can you calculate the specific heat of an Ising system like this?

L

>

»* 52
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(Figure from the paper by Abraham and Maciotek [arXiv:1405.5367])
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This is more like the experiment:
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Reason for the calculation is the liquid helium experiment of Gasparini:

Centering hole and filling

Silicon
channels

Support posts and
boxes outer wall 31.7 nm high

(Figure provided by Gasparini)
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Some other geometries for hard homework:

M x L square

M x L rectangle

M x L or oo x L cylindrical strip ---

Infinite strip repeatedly wide and narrow - - -——
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Two-Dimensional Ising Model
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Two-Dimensional Ising Model

We can now do the analogous calculation for the 2D Ising model, for which

M
T =Ti= (ZSinh(ZK’))M/2 exp (K'* Z Ufn> :
m=1

M
T, =Ty =exp (K Z aff@oan)

m=1

where
K* = artanhe 2K,  tanh K* = e 2K

and

Z="Tr(T,Ta)" |.
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After the Jordan—Wigner transformation, we get

M
Tn—l—% = Tl = (2 Slnh(2K/))M/2 exXp (K/* Z iF2m1F2m>

m=1

Donr41 =17,

M
Tn = T2 = exXp (K Z irzmrzm+1>

m=1

where we can again justify the use of cyclic fermion boundary conditions using
the calculations that follow.

We define
Tr [FZFJ (Tng)N}

Tr (T2T1)N

Gij=(Til;) =

in analogy with was done before. We again use the KMS property:
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We again use the KMS property:

o o Tl" [FJFZ(Tng)N] . TI' [FZ(Tng)NF]}
Gos = LiTs) = Tr(T.T)Y T (ToT)V
Tr [(TQTl)_NFZ'(Tle)NFj (Tng)N}

- Tr (ToT1)V = ((ToT1) "V 0u(ToT) V).

Here T; and T5 have the same form as e 8™ for the transverse-field Ising chain.

We finish this next time.
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