RENORMALIZATION

GRrouP
THEORY OF

CRiTICAL
PHENOMENA




IPA Monographs in Physics

RENORMALIZATION

GRroupP
THEORY OF
CRiTiCAL

PHENOMENA

S.V.G. MENON

Theoretical Physics Division
Bhabha Atomic Research Centre
Bombay 400 085

PUBLISHING FOR ONE WORLD

NEW AGE INTERNATIONAL LIMITED
WILEY EASTERN LIMITED

New Delhi ¢« Bangalore ¢ Bombay e Calcutta ¢ Guwahati
Hyderabad ¢ Lucknow e Madras e Pune ¢ London (U.K.)



RENORMALIZATION GROUP THEORY OF
CRITICAL PHENOMENA

S. V. G. Menon

Theoretical Physics Division
Bhabha Atomic Research Centre
Bombay 400 085



About the book

In nature there are several phenomena like thermal phase transitions or per-
colation processes which involve a multitude of length scales and / or time
scales. For describing such phenomena, Kenneth Wilson, around 1970, put
forward the renormalization group theory. The basic ideas and techniques
of the theory are elaborated in this monograph using some simple models of
ferromagnetic critical behavior. Brief outlines of applications to some of the
related areas are also given. This monograph would provide a self contained
introduction to beginners.

Copyright @ 1995, Indian Physics Association

WILEY EASTERN LIMITED

NEW AGE INTERNATIONAL PUBLISHERS LIMITED

NEW DELHI : 4835/25 Ansari Road, Daryaganj, New Delhi 110 002
BANGALORE : 27, Bull Temple Road, Basavangudi, Bangalore 560 004
BOMBAY : Room No. 3, 1-st Floor, 128 Noorani Building, L.J.Road,
Opp. Mahim Bazar P.O.; Bombay 400 016

CULCUTTA : 40/8, Ballygunge Circular Road, Culcutta 700 019
GUWAHATT : Pan Bazar, Rani Bari, Guwahati 781 001

HYDERABAD : 1-2-412/9, Gaganmahal, Domalguda, Hyderabad 500 029
LUCKNOW : 18, Pandit Madan Mohan Malviya Marg, Lucknow 226 001
MADRAS : 20, II-nd Main road, Kasthuribai Nagar, Adyar, Madras 600 020
PUNE : Flat No. 2, Building No. 7, Indira Co-op Housing Soc. Ltd.
Paud Fatta, Erandawane, Karve Road, Pune 411 038

LONDON : Wishwa Prakashan Ltd., Spantech House, Lagham Road,
South Godstone, Surrey, RH9 8HB, U.K.

This book or any part thereof may not be reproduced in any form without the
written permission of the publisher.

This book is not to be sold outside the country to which it is consigned by
Wiley Eastern Limited.

ISBN 81-224-0701-3

Published by H.S. Poplai for Wiley Eastern Limited, 4835/24, Ansari Road,
Daryaganj, New Delhi 110 002 and printed at A.P. Offset, Naveen Shahdara,
Delhi 110 032.

Printed in India.



kkk

I dedicate this book to the loving memory of my father.



Contents

Foreword . . . . . . . .
Preface . . . . .

Historical Survey . . . . . . . . .. ... oo

1. Basic Aspects . . . . . . ...
1.1 Critical Phenomena . . . . . . . . ... ... ... .....
1.1.1 Ferromagnetism . . . . . . . . .. ... ... ... ..
1.1.2 Exponent 3 . . . . . ...
1.1.3 Liquid-Gas Critical Point . . . . . .. ... ... ..
1.1.4 Binary Mixture . . . . . .. ... .. ... ..
115 Exponent o . . . . . . .. ...
1.1.6 Exponent v . . . . . ...
1.1.7 Exponent 6 . . . .. ... ...
1.1.9 Definition of Exponents . . . . . . ... .. ... ..
1.1.10 Order Parameter Dimension . . . . . .. ... ...
1.1.11 Fluctuation of Order Parameter . . . . . .. . . ..
1.1.12 Correlation Length . . . . . . ... ... ... ...

1.2 Mathematical Models . . . . . .. .. ... ... .. ...,
1.2.1 Ising Model . . . . . .. .. 0oL
1.2.2 Lattice Gas Model . . . . . . .. .. ... ... ...
1.2.3 n-Vector Spin Models . . . . . . ... .. ... ...
1.2.4 Continuous Spin Models . . . . . .. ... ... ...
1.2.5 Kac - Hubbard - Stratonovitch Transformation . . .
1.2.6 Landau - Ginzburg Model . . . . . . . ... ... ..

1.3 Statistical Theory . . . . . . . . . ... ... ..
1.4 Summary of Exact Calculations . . . . . ... .. ... ..

2. Landau’s Theory and Gaussian Fluctuations . . . .. .. .. ..
2.1 Landau’s Theory . . . . .. .. .. .. ... ... ...

2.2 Gaussian Approximation . . . . . ... ... ... L.
2.2.1 Above T, . . . . . .

222 Below T, . . . . . ...

2.3 Fluctuations and Dimension . . . . . . . .. ... ... ..

2.4 Adequacy of Gaussian Approximation . . . . .. ... ..

2.5 Ginzburg Criterion . . . . . . . ... ... L.

2.6 Failure of Perturbation Theory . . . . . .. ... ... ..

3. Scaling Hypotheses . . . . . . . . ... ... .. ...

iii

vi

© o



3.1 Scaling Hypothesis for Order Parameter . . . . . . . . .. 56

3.2 Scaling Hypothesis for Free Energy Density . . . . . . .. 58
3.3 Scaling Hypothesis for Correlation Function . . . . . . .. 60
3.4 Hyperscaling Law . . . . .. . . .. ... ... ... ... 61
3.5 Scaling Laws from Scale Transformation . . ... .. ... 63
3.6 Kadanoff Transformation and Scaling . . . . .. ... .. 66
3.6.1 Relation Between Cell and Site Spins . . . . . . .. 67
3.6.2 Scaling of Free Energy Density . . . . ... .. ... 68
3.6.3 Temperature Dependence of & . . . . . . ... .. .. 68
3.6.3 Scaling of Correlation Function . . . . .. .. .. .. 69

3.7 Cell Hamiltonian and Kadanoff Transformation . . . . . . 70
3.8 Finite Size Scaling . . . . . ... ... ... ... ... 72
4. Renormalization Group Theory . . . . .. . .. ... ... ... 74
4.1 RG for 1-D Ising Model . . . . . ... ... ... .. ... 75
4.2 General Renormalization Group . . . .. ... ... ... 82
4.2.1 Reduction of Degrees of Freedom . . . .. ... ... 82
4.2.2 Spatial Rescaling . . . . .. ... ... ... .. ... 84
4.2.3 Rescaling of Spin Variables . . . ... .. ... ... 85

4.3 Gaussian Model - RG Steps . . . . . ... ... ... ... 87
4.4 Few Points about RG . . . . .. ... ... L. 86
4.5 Fixed Point and Critical Surface . . . ... ... .. ... 90
4.6 Critical Exponents . . . . . . . . . ... ... L. 92
4.6.1 Correlation Length Exponent . . . . . ... ... .. 93
4.6.2 Correlation Function Exponent . . . . . . . ... .. 94

4.7 Scaling Form of Correlation Function . . . .. . .. ... 95
4.8 Scaling Form of Free Energy Density . . . . . .. ... .. 96
4.8.1 Scaling Form in Finite Systems . . . . . .. .. ... 100

4.9 Some Notes . . . . . .. ..o 101
4.10 Universality of Critical Phenomena . . . . . . . . . . .. 102
4.11 Gaussian Model - Exponents . . . . . . .. ... .. ... 102
4.12 Summary of RG Ideas . . . . .. ... ... ... .. .. 103
5. Wilson’s Recursion Formulae . . . . . .. .. ... ... ... .. 107
5.1 Wilson’s Functions . . . . . .. .. ... ... ... ... 108
5.2 Recursion Formulae . . . . .. .. ... ... ... .... 112
5.2.1 Approximations . . . . .. ... ... ... 115
5.2.2 Numerical Calculations . . . . . . . .. .. ... ... 115

5.3 Gaussian Model via Recursion Formulae . . . . . ... .. 118
5.4 Perturbed Gaussian Model . . . . . . ... ... ... .. 119
5.5 Dimensionality Expansion . . . . . . .. .. ... ... .. 122

iv



5.6 Gaussian Fixed Point . . . . . . . . . . ... .. ... ... 122

5.7 Failure of Hyperscaling Law ford >4 . . . . . ... .. .. 125
5.8 Non-Gaussian Fixed Point . . . . . .. ... ... ... .. 127
6. Perturbation Theory and ¢ Expansion . . . . ... ... ... .. 130
6.1 Perturbation Expansion . . . . . .. ... ... ... ... 131
6.1.1 Averaging with exp(—Hp[s"]) . . . . . .. ... ... 135

6.2 First Order Approximation to H'[s] . . . . . . ... .. .. 136
6.2.1 Effect of s6 in H[s] . . . ... ... ... ...... 139
6.2.2 Diagrammatic Method . . . . . . ... ... ... .. 140

6.3 Second Order Approximation to H'[s] . . . . . . ... ... 142
6.4 Fixed Points of Recursion Relations . . .. ... .. ... 155
6.5 Exponents Accurate to O(e) . . . . . ... ... ... ... 157
6.6 Calculation of n to O(¢?) . . . . ... ... .. ... ... 160
7. Real Space Renormalization Group Methods . . . . . . .. . .. 166
7.1 Need for General Hamiltonians . . . . . . . ... ... .. 167
7.2 Spin Decimation - Majority Rule . . . . . .. ... .. .. 170
7.2.1 First Order Approximation . . . . .. .. ... ... 173
7.2.2 Second Order Approximation . . ... ... .. ... 175
7.2.3 Square Lattice . . . . ... ... ... ... ... 179

7.3 Formulation using Weight Functions . . . . .. .. .. .. 179
7.4 Kadanoft’s Bond Moving Technique . . .. .. .. .. .. 182
7.5 Midgal - Kadanoff Method . . . . . .. ... ... ... .. 183
7.6 Monte Carlo Renormalization . . . . . . .. ... ... .. 186
7.7 Application to First Order Transition . . . ... ... .. 189
8. Problems with Many Length Scales . . . .. ... .. .. ... .. 193
8.1 Critical Dynamics . . . . . . . . . ... ... ... .. ... 193
8.1.1 RG for Dynamics . . . . . .. ... ... ... ... . 197

8.2 Percolation Phenomena . . . . . . . ... .. ... .. ... 198
8.2.1 Simple RG Calculations . . . .. ... ... ..... 202

8.3 Polymer Conformations . . . . ... ... ... ...... 204
8.3.1 Decimation along the Chain . . . . . ... ... ... 207
8.3.2 RG Calculationof v . . . . .. ... ... ... ... 209

8.4 Chaotic Maps . . . . . . . . . ... ... 211
84.1 RG Theory . . . . .. . ... ... . ... ..., 213

8.5 More Applications . . . . . . .. ... 217
8.5 Concluding Remarks . . . . . ... ... ... ... .... 219
Index . . . . . . 223



Foreword

The subject of phase transitions has been at the frontier of condensed mat-
ter physics research for several decades. Continuous phase transitions are
somewhat unique as several systems, for instance, a magnet near the Curie
temperature, a fluid at the onset of condensation, etc., which are very distinct
at a microscopic level, show a lot of similarities in their behaviour near the
transition points. A physical theory to explain the universality observed in
these systems, and capable of quantitative predictions, was lacking for a long
period of time. Around 1971, Kenneth Wilson showed that the renormaliza-
tion group theory is an adequate framework for describing phase transition
phenomena. Since then, there has been a surge of activity in this field and
many other related areas. Cooperative interaction among the constituent units
is the key issue in all these fields.

Books on such specialized topics are indeed necessary for introducing the
student community to newer areas of physics. The books published from the
west are often out of reach of an Indian graduate student. To alleviate matters,
the Indian Physics Association has been bringing out monographs on topics
of current interest in physics. In the present volume by S. V. G. Menon,
the renormalization group theory is introduced, and its basic concepts and
techniques are elaborated, with applications to some of the key problems.
Almost all the aspects are developed from a basic level and so it is quite
self contained. Each chapter is accompanied by a list of important references
which would be helpful for further study. I hope that graduate students and
researchers desirous of learning renormalization group theory would find this

monograph valuable.

R. Chidambaram

Chairman, Atomic Energy Commission
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Preface

Renormalization group theory is a framework for describing those phenom-
ena that involve a multitude of scales of variations of microscopic quantities.
Systems in the vicinity of continuous phase transitions have spatial correla-
tions at all length scales. There are other problems in percolation theory,
polymer physics, etc., where the crux of the matter is again the occurrence
of multiple length scales in spatial structures. Time scales and length scales
of different sizes are involved in the dynamical evolution of systems close to
phase transitions. Same is the situation in turbulence in fluid flow. These
phenomena lacked a proper description till the advent of the renormalization
group theory. Successful theories of physics till then could incorporate at best
a few scales of variations of microscopic quantities. The basic aspects of the
renormalization group theory were put forward, by Kenneth Wilson, in refer-
ence to the problem of continuous phase transitions. Since then, the theory
has been developed further, and applied to a variety of problems in diverse
fields involving cooperative behaviour. Now it is an accepted fact that the
renormalization group theory is the main tool to be used in elucidating the
finer aspects of many body physics. There is even the possibility of deriving
statistical mechanics itself from very basic principles.

The renormalization group theory and the pertinent background material
are introduced and applied to some important problems in this monograph. It
grew out of a course of lectures I have given in the Theoretical Physics Division
of the Bhabha Atomic Research Centre. Though the course was modeled along
the works of S. Ma (1976) and M. E. Fisher (1982), my attempt was to make
it simpler for a beginner by supplementing appropriate intermediate material
from several other references cited later. The monograph begins with a histor-
ical survey of thermal phase transitions. The background material leading to
the renormalization group theory is covered in the first three chapters. Then,
the basic techniques of the theory are introduced and applied to magnetic
critical phenomena in the next four chapters. The momentum space approach
as well as the real space techniques are, thus, discussed in detail. Finally, brief
outlines of applications of the theory to some of the related areas are presented
in the last chapter. I have tried to discuss all the relevant aspects from a ba-
sic level so that the monograph can be read without any prior knowledge of
the subject. Some elementary knowledge of statistical mechanics is expected,
however, nothing more than the concepts of Gibb’s canonical distribution, sta-
tistical averages and free energy are necessary. Sometimes the mathematical
equations are lengthy, but there are no intrinsic complications and one can
easily go through them. I hope that this monograph would provide a simple
introduction to a fascinating field of modern theoretical physics.

vii



I thank the executive committee (for the period 1991-1993) of the Indian
Physics Association (IPA) for sponsoring the publication of this monograph.
Dr. R. Chidambaram, Secretary to the Government of India, Department of
Atomic Energy, and Chairman, Atomic Energy Commission, and also Presi-
dent of ITPA, has been very generous to write a foreword to this monograph.
Prof. R. Ramachandran, Director, The Institute of Mathematical Sciences,
Madras, and Vice President of IPA, got the manuscript reviewed and gave
the final approval for IPA’s sponsorship. The reviewers had made several sug-
gestions to improve and enlarge the original manuscript and I believe that
the final form is much better. Dr. S. K. Gupta, General Secretary, IPA, and
Shri. A. N. Nakra, Treasurer, IPA, have helped me in numerous ways to bring
out this monograph. Besides, my colleagues have always been very cooper-
ative. My wife, Lathika, and daughter, Sapna, provided all the necessary
support from the family. I am grateful to one and all.

June 1993.
Bombay S. V. G. Menon.

viii



Historical Survey

The topic of phase transitions and critical phenomena has a history of more
than one hundred years and what follows is a brief survey. The subject orig-
inated around 1869 with Thomas Andrews’ experiments on carbon dioxide.
During the first period, very important experiments on magnetic materials and
binary alloys evolved along with theoretical developments which are known to-
day as mean field theories. In 1944, Onsager published the exact statistical
mechanical solution of a two dimensional magnetic system and initiated the
second period in the historical development of the subject. During the period
up to about 1965, similar exact and numerical calculations on model systems
established the inadequacy of mean field theories in the neighborhood of phase
transition points. Then, up to about 1971, several people attempted to put
together the results of rigorous calculations and mean field theories. All this
work culminated in formulating, empirically, the hypothesis of universality in
the behaviour of systems near phase transition point. In 1971, K.G.Wilson
developed the renormalization group approach as a new method for study-
ing critical phenomena and thus laid a theoretical basis for understanding
universal behaviour. Elaboration of this theory is the primary motif of this
monograph.

Early Stage (1869 - 1944)

Even though it was known earlier that certain substances ceased to exist in
the liquid phase above a certain temperature, it was Andrews’ accurate mea-
surements of the isotherms of carbon dioxide which established the continuity
of the gaseous and liquid phases of matter. He introduced the term ‘critical
point’ for a specific point (P., T,, V.) in the phase diagram at which the liquid
and gaseous phases merged into a single fluid phase. He also showed that by a
proper choice of a path in the phase diagram, one can pass from the liquid to
gaseous phase without encountering any discontinuity in density. Few years
later (1873) Van der Waals developed a generalization of the equation of state
for ideal gases to provide a theoretical explanation of Andrew’s isotherms for
carbon dioxide. He argued that the attractive forces between the molecules

1



2 Renormalization Group Theory

in the gas give rise to an internal pressure, which decreases the pressure in
a gas, and due to the finite size of the molecules, the available volume for
molecular motion is less than that of the container. Employing these ideas
and invoking kinetic theory concepts to compute the internal pressure, Van
der Waals proposed his famous equation of state. The modified equation of
state explained the isotherms of carbon dioxide and also showed the existence
of the critical point. Further, it brought out the idea of a universal equation of
state in the sense that the isotherms of all gases merged into a single one when
expressed in terms of reduced variables. Maxwell noted that below the critical
temperature, Van der Waals equation showed a range of thermodynamically
unstable densities and rectified this drawback with his now well known method
of ‘equal area construction’.

The observation of the striking phenomena associated with changes in the
scattering of light by fluids near the critical temperature opened up the topic
of density fluctuations. Fluids, which are transparent normally, show signif-
icant changes in color and finally become opaque as the critical temperature
is approached. This phenomenon is known as critical opalescence and was
explained by Smoluchowski (1908) and Einstein (1910) as arising out of large
density fluctuations. Using Einstein’s thermodynamic formula for the mean
square density fluctuation

2

< (Ap) >? = %kBTKT7

where K7 is the isothermal compressibility, and Rayleigh’s formula for inco-
herent light scattering cross-section, they had concluded that the intensity
of scattered light (of wavelength \) varies as I ~ Krp/A*. As the critical
temperature is approached, K increases significantly and hence light scatter-
ing becomes quite predominant making the fluid opaque. This argument had
not accounted for the presence of correlation between density fluctuations at
different space points in the fluid. To overcome this drawback, Ornstein and
Zernike (in 1914) introduced the concept of the density-density correlation
function or the pair distribution function g(r). They derived a relation con-
necting Kr and the volume integral of g(r) which showed that large spatial
correlations are developed in a fluid as the critical temperature is approached.
Introducing another correlation function, which signifies the direct interaction
between two atoms separated in space, they derived an integral equation for
g(r) which yielded the general result

o) =1 ~ Lexp(=).

The parameter &, which was shown to be proportional to /K , is called
the correlation length and it characterizes the spatial length scale over which
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correlations exit in a fluid. Now, as critical temperature is approached, Kr
increases and hence large spatial correlations develop. Appropriately, the as-
sumption of incoherent scattering had to be replaced with that of coherent
scattering from the correlated regions. The scattered light intensity corre-
sponding to a wave vector change ¢ is then found to be

KT)\_4

I(q) ~ W

Since ¢ ~ A1, at the critical point the wavelength dependence of I(g) is A2
in comparison to A= derived earlier.

Curie in 1895 made detailed investigations on the temperature dependence
of magnetic properties of materials and put forward ideas showing similarities
to properties of fluids. Earlier (1889), Hopkinson had introduced the term crit-
ical temperature (7;.) above which the materials lost the magnetic properties
abruptly. Taking pressure and specific volume analogous to magnetic field and
magnetization, Curie’s analogy led to similarities between the gaseous phase
and paramagnetic state at temperatures above T, and the ferromagnetic phase
and liquid phase below T, . Molecules of a magnetic material were themselves
modeled as tiny magnets and Langevin, employing statistical mechanics, de-
rived an equation of state ( relating magnetization (m), applied field (h) and
temperature (T) ) which was analogous to the ideal gas equation for fluids.
This theory, known as Langevin’s theory of paramagnetism, had explained the
relation x = ¢/T between the magnetic susceptibility and temperature derived
experimentally by Curie. The magnet-fluid analogy led Weiss in 1907 to pos-
tulate an internal field similar to the internal pressure introduced by Van der
Waals for fluids. The internal field was to represent the effect of interaction
between a molecule with other molecules in the material. On incorporating
the internal field into Langevin’s magnetic equation of state, Weiss found the
existence of a critical temperature (known as Curie temperature). Above the
critical temperature, the material behaved as a paramagnet while for lower
temperature it acquired non-zero magnetization. The modified equation of
state also led to the now well known Curie-Weiss law x = ¢/(T — T,) for the
susceptibility.

With the use of x-ray diffraction techniques, ordered arrangement of atoms
in binary alloys such as that of Cu and Au was established in the early 1920s.
On increasing the temperature, destruction of atomic order accompanied by
an anomalous increase in specific heat of alloys was observed. In 1934, Bragg
and Williams introduced the concept of an order parameter s to characterize
the degree of atomic order in the alloys. Their statistical mechanical calcula-
tion for the temperature dependence of s, along the lines of Weiss theory of
ferromagnetism, led to an ‘equation of state’ which showed that s decreased
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continuously and approached zero at a critical temperature T, . The work of
Bragg and Williams brought out the fact that short range forces between atoms
can compound together in a cooperative manner to establish long ranged cor-
relations.

Magnetization of a ferromagnetic material at zero field, density difference
between the gaseous and liquid phases at P. and the order parameter in the
case of binary alloys vary in a continuous manner with respect to tempera-
ture across T,, being zero above T, and non-zero below 7T, . In the current
terminology, these transitions are called continuous phase transitions. Thus
these transitions are qualitatively different from those involving a discontinu-
ous change in density in a fluid at a pressure different from P.. A discontinuous
change in density implies a discontinuity in the first derivative of Gibb’s free
energy and hence discontinuous transitions are also said to be of first order.
Continuous transitions are accompanied by a divergence of specific heat across
T. . Thus these transitions with a continuous first derivative of free energy
but a divergent second derivative are commonly known as second order phase
transitions.

During the early period, simple models retaining the essential aspects of a
many body system, which cooperatively interact near T, were proposed for
quantitative study of phase transitions. In 1925, Lenz suggested to his stu-
dent Ising a model consisting of classical spin variables ( representing magnetic
moments of atoms ) at the sites of a lattice to represent a magnetic material.
Every spin variable can point up or down and interact with its nearest neigh-
bors such that two parallel spins have a lower energy state in comparison to
two antiparallel spins. Ising solved the statistical mechanical problem in one
dimension, but found no phase transition. Thereafter, the model came to be
known as Ising model. Somewhat later (around 1936) Peierls gave arguments
to show that in two dimension, the model predicted a non-zero magnetization
at a finite temperature. A more realistic model wherein a three dimensional
spin vector occupied the sites of a lattice was proposed by Heisenberg in 1928.
These and other related models will be introduced in the first chapter.

Around 1937, Landau unified the theories of continuous phase transitions.
He generalized the concept of order parameter, introduced by Bragg and
Williams for binary alloys, to characterize all continuous phase transitions.
The density difference between the liquid and gaseous phases and magneti-
zation are the order parameters for the gas-liquid and magnetic transitions.
In the vicinity of T, , Landau developed a Taylor expansion for Gibbs free
energy in terms of the order parameter. Employing changes in the symmetry
of the system across the transition temperature, the temperature dependence
of the coefficients in the free energy expansion was parameterized and then
minimization of free energy was shown to yield the appearance of order below
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T. . Landau’s theory also brought to focus the importance of critical expo-
nents to characterize the divergence of thermodynamic quantities across T,
. Within this theory, all continuous phase transitions are found to have the
same critical exponents. These aspects will be discussed in more detail in the
second chapter.

Middle Period (1944 - 1971)

The inadequacy of all the theoretical work on phase transitions in the early
period was exposed by the work of Onsager in 1944. He analytically solved
the two dimensional Ising model in zero external field and showed that at a
critical temperature 7., the magnetic contribution to specific heat diverged
logarithmically. Mean field theories of Landau’s type predicted only a dis-
continuity in the specific heat for all spatial dimensions. The free energy was
shown to be non-analytic at 7. , thus making Landau’s expansion invalid.
The divergence of correlation length at 7T, was found to be at variance with
the predictions of Ornstein-Zernike theory. Later (1949), Onsager also showed
that the temperature dependence of magnetization below T, was different from
that predicted by mean field theories. The three dimensional Ising model is
not yet solved analytically. However, perturbation series expansions at high
and low temperatures together with asymptotic expansions employing Pade
approximations developed by Domb and others clearly established the inad-
equacy of mean field theories. It should be mentioned here that somewhat
later in the 70s, Kac, Uhlenbeck and others established the correctness of the
mean field theory results for systems interacting via very long range forces.
The mean field results did not accord with experiments since inter-molecular
forces are generally short ranged. From the results of calculations for different
type of lattices (cubic, face centered cubic, etc.) and accumulated experi-
mental data, it became clear that critical behaviour strongly depended on the
spatial dimension and the dimension of the spin variable but was insensitive
to the details of the system at small length scales.

In the 1960s, several workers ( Widom, Domb and Hunter, Patashinskii
and Pokrovskii, Fisher, Griffiths ) attempted to incorporate the experimental
results and ‘exact results’ on models into the mean field theory expressions.
This development led to what is today known as scaling theories which hy-
pothesized certain expressions for free energy and correlation functions. These
expressions which involved scaled variables like m/(T — T,)? were analogous
to those predicted by mean field theories, however, the functional forms and
exponents (numbers like 3) were determined from known results. Scaling
hypotheses predicted relations between exponents and certain universal func-
tional forms similar to the universal equation of state suggested by the Van
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der Waals equation. Tests of the predictions with exact and experimental
results indicated different universality classes, each class depending on the
spatial dimension and dimension of the spin variable. Kadanoff in an impor-
tant paper (1966) attempted a theoretical justification of scaling hypotheses.
He observed that near the critical temperature, the basic length scale of the
system is the correlation length which is much larger than other length scales
like inter-particle spacing, interaction range etc. He argued that from a given
theoretical description of the system, it is possible to construct an equivalent
coarse grained description such that the coarse graining scale is much smaller
than the correlation length. Employing the equivalence of the two descriptions
and invoking certain other assumptions, Kadanoff derived the scaling hypothe-
ses. Development of scaling theories and Kadanoft’s ideas are discussed in the
third chapter.

Renormalization Group Period ( After 1971 )

Physical phenomena observed in nature are characterized by a great diversity
of length scales. Matter at the molecular level shows features at a scale of the
order of 10~® centimeter, but at the macroscopic level the scales involved can
vary from a fraction of a centimeter to several thousand kilometers. Almost
all theories of physics exploit the fact that for describing a class of phenom-
ena characterized by length scales in a certain range, details of the system
within the range can be ignored or suitably approximated. Near the phase
transition point, due to the co-operative interaction of molecules, chunks of
matter of all sizes exist and a fundamental theory should incorporate this as-
pect. K.G.Wilson showed that the renormalization group theory, originally
developed in the 1950s in connection with field theories of elementary parti-
cles, is an appropriate framework for understanding the universality and also
for detailed calculations in phase transition theory. He translated Kadanoff’s
coarse graining concept to the wave vector (or momentum) space and de-
veloped the idea, that two descriptions differing in the basic length scales
(but both smaller than the correlation length) are equivalent, into a symme-
try principle for critical phenomena. Thus by repeated application of coarse
graining of the system, features at successively larger length scales could be
incorporated in the formalism. Then, rather general considerations led to the
derivation of scaling hypotheses proposed in an adhoc manner earlier. Using
the Landau-Ginzburg model hamiltonian (explained in the second chapter) he
also obtained (approximate) values for critical exponents in good agreement
with experiments. Together with M.E.Fisher, Wilson also pioneered a pertur-
bation scheme (known as € - expansion) in the parameter ¢ = 4 — d where d
is the spatial dimension of the system and showed that mean field results are
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exact for d > 4. All these developments are discussed systematically in chap-
ters four to six. The usefulness of Kadanoft’s coarse graining concept in real
space to study discrete spin models was shown by Th.Niemeyer and J.M.J.
van Leeuwen (1974), Kadanoff(1975) and others. These methods known as
real space renormalization techniques are briefly introduced in chapter seven.

Like matter near the phase transition point, there are other systems where
length scales of all sizes are important. Percolation of fluids through a solid
matrix, turbulence in fluids, size and shape of polymer chains in solutions,
diffusion of particles through random structures, chaotic maps, etc. are some
examples. Renormalization group theory has been applied in these areas with
significant success during the last decade. A few of these applications are
discussed in the last chapter.
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Chapter 1

Basic Aspects

This chapter is devoted to the basic aspects of second order critical phe-
nomena. The important experimental facts are summarized first. Then, the
mathematical models are introduced, and the statistical theory is outlined.

1.1 Critical Phenomena

A whole lot of physics deals with the behaviour of macroscopic systems when
external conditions are varied. The basic aim of a theory is to provide an un-
derstanding of the behaviour, to classify the systems based on their behaviour,
and to explain the unifying features of their behaviour if any. A macroscopic
theory deals with quantities like mass density, energy density, magnetization,
current density, etc., which are refered to as mechanical variables. There are
also quantities like applied temperature, pressure, electric field, magnetic field,
etc., which are called applied fields. These fields characterize the environment
or reservoir with which the system is in contact. In most of the phenomena,
the mechanical variables are uniquely fixed by the applied fields.

There are certain cases where a mechanical variable is not completely fixed
by the applied fields. For example, at 100°C' and atmospheric pressure, the
density of H,O has two values, one corresponding to the vapor phase and the
other corresponding to the liquid phase. In fact this is true for all points on
the curve in the P-T diagram (Figure 1.1) which terminates at (P., T.) known
as the liquid-gas critical point. Another example is the ferromagnetic phase of
materials like Fe, Co, Ni, etc. In this case the magnetization vector m is not
fixed when the applied field h = 0. The paramagnetic phase where m = 0 for
h = 0 prevails for T" > T, a critical value. The point (0,7.), in Figure 1.2,
known as the magnetic critical point is similar to the liquid-gas critical point.

Phenomena observed near critical points are called critical phenomena.
Mechanical variables like density (p) and magnetization (m) which are not
uniquely fixed by the applied fields are called order parameters. There are

8
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T

Figure 1.1: P - T Phase Diagram for Gas-Liquid Transition.

other examples like the superfluid and superconducting critical points. In
these cases a macroscopic theory employs quantum amplitudes, which are
generally complex, as order parameters. Experimental observations show that
many of the critical phenomena have several common features.

1.1.1 Ferromagnetism

The source of magnetic moments of atoms of ferromagnetic materials is the
spin of electrons in incomplete atomic shells. For transition metals (Fe, Co, N1)
the d and f shells are incomplete. The spins of electrons (in different atoms)
have a lower energy when they are parallel and the basic reason is the quan-
tum mechanical exchange effect. The crystal structural features sometimes
make all spins to be restricted to a certain crystal axis or to a crystal plane.
Thus there are uniaxial or planar ferromagnets in addition to isotropic fer-
romagnets. At T = 0, all spins are in the same direction even though the
direction is arbitrary. As T is increased, thermal agitation randomizes the
spin direction, but still a large fraction of the spins is in the same direction for
long time intervals. For T" > T, the critical temperature, the net number of
spins in any direction is zero. However, for T slightly above T, there are large
spin patches (in comparison to lattice spacing) where alignment is achieved.
For T slightly below T,, there are spin patches of macroscopic sizes as well.
It takes a long time for the short range exchange effect to turn around large
spin patches which exist near T,.. Thus relaxation near T, is very slow. This
and similar other experimental observations point to the fact that many of
the features of ferromagnetism are due to the presence of large spin patches
near T..
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(0, T¢)

T

Figure 1.2: h - T Phase Diagram for Magnetic Transition.

1.1.2 Exponent

When h = 0, magnetization is a decreasing function of 7" for 7" < T,.. The
two curves shown in Figure 1.3 are the two possible (non-unique) values of m
obtained for a uniaxial ferromagnet. It is natural to ask about the nature of
this function and the simplest function having the required shape is a parabola,

m? ~T,—T.
Then the temperature dependence of m is
jm| ~ (T, - T)"2.

However, the observed nature of the curve is not a parabola. In fact one finds
that
m| ~ (T.-T)’,

with 8 ~ 0.35 and T, ~ 69.3°k for Y FeO3. Surprisingly, the same value of 3
is found for many systems as if it is a universal number. Values of  for some
materials are given in Table 1.1. [ is one of the several critical exponents
introduced below.

1.1.3 Liquid-Gas Critical Point

Historically, the first critical point to be discovered was in carbon dioxide.
Consider a sealed tube containing C'O, at an overall density of 0.5gm/cc at
T = 29°C. The corresponding pressure is 72 atmospheres. At this point,
shown as point a in Figure 1.1, there is clearly liquid and vapor. If T is raised
to 30°C' (point b in the figure), the density of liquid and vapor comes closer.
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Figure 1.3: Magnetization - Temperature Curves.

Table 1.1: Exponent

Material  T(°k) V)

Fe 1044.0 0.34 +£0.02
N1 631.6 0.33 £0.03
Y FeOs 69.3 0.35x0.02
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Figure 1.4: Density - Temperature Curves.

At 31°C', one observes the phenomenon of critical opalescence. When COs,
which is transparent to visible light, is illuminated, an orange tinge is found
if viewed from the forward direction and a bluish tinge is observed from a
normal direction. If 7' is raised by a small amount (point ¢ in the figure),
opalescence disappears and the two phases, vapor and liquid, also disappear
leaving behind a homogeneous fluid. One can go from point-1 to point-2, in the
phase diagram (of Figure 1.1), along a path of continuous density change or
along a path with a discontinuous density change as the vapor pressure curve
is crossed. As one approaches the critical point along the vapor pressure curve,
liquid density (p;) and vapor density (p,) come closer as shown in Figure 1.4.
Again, the dependence of p; — p, on T, — T is found to be

p—py ~ (T.—T)".

Very accurate measurements show that 5 ~ 0.32. More importantly, 3 is found
to be independent of the type of fluid. The same value (within experimental
error) is found for H,O, liquid metals, Hes, Hey, Xe etc. Thus once again
it appears that [ is a universal number. Furthermore, the data on different
liquids when expressed in terms of scaled variables

_ Pr— Po

; t—TC_T
1 De ) 2 — Tc

are found to fall on a universal curve within experimental error.

1.1.4 Binary Mixture

Another system which has been investigated is a mixture of two chemical
compounds A and B, which mix together at higher temperature but separate
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T
Figure 1.5: Specific Heat Vs Temperature.

into two phases at lower temperature. If N; and N, are the concentrations of
compound A in the phases 1 and 2, near a critical value T, it is seen that

Ny — N, ~ (T, —T)".

For systems obtained by dissolving alkali metals (Na, Li, Ca) in N Hs, 3 has
the same value quoted before.

1.1.5 Exponent «

The specific heat C' of systems at the ferromagnetic critical point or the liquid-
gas critical point is found to diverge as the critical temperature is approached.
See Figure 1.5. The divergence is characterized in terms of critical exponents
a and o as

o (T-T,) T>T.
(T.—T), T<T..

For argon, « is found to be in the range of 1/8 to 1/9 and similar results are
found for other fluids. Further, o is 0.12+0.01 and 0.1£0.03 for the magnetic
materials F'e and N7 respectively.

1.1.6 Exponent v

The zero field susceptibility (x) of ferromagnetic materials diverges near T..
Data show that x behaves as

(T-T.)" T>T,
X (T.—T)" T<T,
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T<T,

Figure 1.6: Magnetization Vs Applied Field.

and v =+ &~ 1.33£0.1 for Fe, Ni and Gd. x measures the ease of magnetizing
a material and it should diverge at T, because of spontaneous magnetization.
The analogous parameter for fluids is the isothermal compressibility

1,0p
~ oo
and is found to become large near T,.. Typical values of v defined as

Krp ~ (T - Tc)_77

Kr

are between 1.23 and 1.24 for several fluids.

1.1.7 Exponent 0

The variation of the order parameter on the critical isotherm is obtained by
fixing T' = T, and varying h (or P) in the magnetic (or liquid-gas) case. For
small h one finds that

m o~ h1/67

for T'=T,. See Figure 1.6. Values of the exponent  range from 4.6 to 4.8 for
uniaxial to isotropic ferromagnets. For fluids, 0 is defined as

(p_pc) ~ (P_Pc)1/67

and ¢ varies from 4.2 to 4.8.

1.1.8 Definition of Exponents
When a function f(z) behaves like z* for small x, it is written as

f(z) ~ 2% asz—0.
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Table 1.2: Exponents (Approximate)

n o« v o p v

0.11 1.235 4.8 0.32 0.63
0.00 1.315 4.7 034 ——
0.14 1.356 4.6 0.36 0.70

W N —

It means that 1
tim V@)

=0 In(x)

This definition does not require the specification of the constant of propor-
tionality as in f(z) = Axz*. Further, for f(z) = In(z), A = 0. It should be
noted that f(z) behaves like 2* only for small values of z, in fact, the general
form of f(x) would be as

f@)=AM1+a 27"+ + @z + agr® + -}

1.1.9 Order Parameter Dimension

It was noted earlier that mechanical variables, which are not uniquely de-
fined by specific values of applied fields, are generally called order parameters.
For fluids the parameter of interest is p; — p, while for fluid mixtures it is
the difference in concentration N7 — N,. For superfluids, the parameter that
characterizes the transition is a macroscopic wave function

l/) = ¢1 +'“7b27

and hence has two components in comparison to the single component in
earlier cases. For ferromagnets, the magnetization vector m is the order pa-
rameter. Uniaxial magnets with an easy axis of magnetization are described
by a single component, n = 1, order parameter while planar and isotropic
magnets require n = 2 and n = 3 respectively. Thus there are situations
where the order parameter has many components. The various exponents in-
troduced earlier are found to have a weak dependence on n. See Table 1.2.

1.1.10 Fluctuation of Order Parameter

In general, the order parameter is denoted by s. If the details of the spin ar-
rangement in a ferromagnet are probed, it will be seen that the spin alignment
varies in space and time. At a specific time, one can see a spin configuration.



16 Renormalization Group Theory

It is useful to define a quantity called spin density s(x) so that s(x)dx is the
total spin in dx around the point x. For simplicity, the case of a single compo-
nent order parameter is considered here. Since thermal agitation is the main
agency which disturbs the spin alignment, the spin configuration is decided
by statistical laws. The net magnetization measured is the statistical average
of s(x), i.e. m =< s(x) >. For every spin configuration, there is an associ-
ated energy F and the relative probability of occurrence of the configuration
is given by the Boltzmann factor exp(—E/kgT), where kg is the Boltzmann
constant. The spin configuration can be probed by scattering experiments
using neutrons since neutrons have magnetic moments. The scattering cross-
section 7y; (associated with a momentum change from p; to py) depends on
the local spin density. In the Born approximation one has

Vi ™~ <‘ /exp(—zpf - X)s(x) exp(ep; - x)dx‘2>,

where < --- > denotes averaging over various spin configurations with the
corresponding probabilities. With periodic boundary conditions over the edges
of the material of volume V', the Fourier modes

exp(tk - x),

1
b=

form a complete set of functions. Here, the wave vector component k; = 27n /L
where n is an integer and V' = L3. Then s(x) can be expanded as

1
s(x) = Wzk:exp(zk-x)sk,

exp(—ik - x)s(x)dx.

1
Sk = —F— /
vV
Using the orthogonality of the Fourier modes, one easily gets

Vo~ < |skl? >V
k = Pr — Pi-

Scattering experiments show that v; diverges (Figure 1.7) for k ~ 0 (i.e. for
forward scattering) when 7" = T,. The divergence can be expressed as

v~ VR

and the exponent 7 takes values around 0.07. The scattering cross-section can
be related to the Fourier transform of the correlation function of spin density.
Now, s(x)— < s > is the deviation of spin density from its mean value and
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Small k \

NN

Figure 1.7: Scattering Cross-section Vs Temperature.

T

hence < [s(x)— < s >|[s(0)— < s >] > is the spatial correlation function of
spin density. Its Fourier transform G(k) is

Gk) = /dxexp(—zk X)) < [s(x)— < s >][s(0)— < s>] >

= /d(x —xp) exp{—ik - (x — Xl)}<[S(X)— <s>|[s(x1)— < s >]>

The last step follows since any point x; can be taken as the origin. Since the
r.h.s is independent of x;, G(k) can be written as

Gk) = é/dxl/dxexp{—zk S(x — xl)}<[s(x)— < 5> } {(s(xl)— < 5> ]>

Now, note that the magnetization m =< s(x) > is independent of x for a
homogeneous material. Then, substituting for s(x) and s(x;) in terms of
Fourier modes, one easily finds

G(k) =< |si]? > .

Thus 7; measures the Fourier transform G (k) of the correlation function. The
divergence of vy for small k shows that

G(0) = [ dx(s(0)— < 5 >][s(0)~ < 5 >]),

diverges as T' — T.. Since s(x) at all x are bounded quantities, the divergence
should be attributed to the presence of very large regions where spins are
correlated. Thus one is led to the conclusion that there are spin patches of
large sizes in the system near 7.
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1.1.11  Correlation Length

The exchange interaction which aligns the spins is a short range interaction.
Thermal agitation which randomizes the spin alignment is uncorrelated. Thus
at high temperature, where the thermal agitation is more predominant, one
expects the correlation function

G(x) =< [s(x)— < s >][s(0)— < s >] >,

to fall off rapidly. At T close to T, the presence of large spin patches indicates
that spins at large distances are correlated. As will become evident later,
rather general models show that the correlation function falls off as

Cx) ~ o exp(—Ix /),
x|

for large values of |x| (in units of inter atomic spacing). The parameter £
yields the typical length scale over which spins are correlated and is called
the correlation length. For a crude picture, one may take £ as the size of the
largest spin patch. For T' > T, £ is of the order of few lattice spacing. The
phenomenon of critical opalescence or diverging scattering cross-section shows
that & diverges as T, is approached. The variation of £ w.r.t temperature can
be described as

£~ (T - Tc)iyv

where v is a new exponent and its value ranges from 0.63 to 0.7 as n goes from
1 to 3. The divergence of &, or the presence of spin patches of large size near
T, is the main clue which provides an understanding of critical phenomena.

1.2 Mathematical Models

In this section, some mathematical models used to study critical phenomena
are introduced. The occurrence of large correlation length near the critical
point shows that the problem of critical behaviour is a many body problem.
Therefore, very simple models may be studied to obtain a conceptual under-
standing of the phenomena. The detailed quantum mechanical solution of a
many body problem, even if possible, can not provide such an understand-
ing. In the following sections, simple models with particular emphasis on the
magnetic critical phenomena are discussed.

1.2.1 Ising model

In the Ising model, the details of atomic structure and crystal structure are
ignored and one imagines space to be divided into cells of certain volume v
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and each cell is represented by a lattice point. To each lattice point, a spin
variable s;, which can take values +1, is assigned and then an exchange type
interaction between the spins is postulated. If 7,7, etc. denote the lattice
points, the total number being N, the hamiltonian of the system is

H({SZ}) = —hZSZ —J Z SiSj,

<i,j>

where h is the external field and J (> 0) is the exchange interaction parameter.
The first term accounts for interaction of spins with the external field. The
second term yields a negative contribution from a pair of parallel spins and
a positive contribution from anti-parallel spins. The symbol 3, ;- indicates
that summation is over nearest neighbour pairs. The total number of terms
in the sum is N z,, where z,, is the number of nearest neighbours (= 2 in
1—D, 4in 2— D and 6 in 3— D). The lattice can be of several types, square
or triangular in 2 — D, simple cubic in 3 — D, etc. Thus in a square lattice
in d-dimension, the total number of spin variables are N = L? where L is the
side length of the lattice in units of lattice spacing. The statistical mechanical
properties of the model can be expressed in terms of the canonical partition
function, which is defined as

H

J-

Zn(T,h) = > exp[— T

config

The symbol Y indicates summation over all the 2V spin configurations.

config

1.2.2 Lattice Gas Model

The lattice gas model is a simple model to characterize a fluid and can be
formulated exactly like the Ising model. First of all, one assumes that the
position of atoms in a fluid can be only at the sites of a lattice. A number
n; is assigned to the 3" lattice site, and it can take values 1 or 0 depending
on whether the site is occupied or not. Thus, at most one atom can occupy a
site. Generally, there is a repulsive interaction when two atoms approach very
close to each other and this fact is modeled by the restriction that at most
one atom can occupy a lattice site. Assuming a nearest neighbour (attractive)
interaction energy —e, the total energy of a configuration having N’ particles
can be expressed as

H(N') = —eN, =—¢ > nnj,

<%,j>

where IV}, is the number of neighbour pairs of the configuration. The kinetic
energy of the particles is not considered since it contributes only the ideal gas
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terms (to the thermodynamic quantities), which are unimportant in discussing
phase changes. The total number of particles in the configuration is

N/ :an

The canonical partition function is then given by

H(N'
Znr = Z exp [ - ]{;T)];

config — N’

where 3.ty — N Tepresents summation over all the distinct configurations
of N’ particles on N lattice points. Note that this number is N!/(N — N")IN'!.
The lattice gas model can be made identical to the Ising model by considering
the grand partition function for N particles,

!/

_ pN
Za = A [
H(N/)—MN/)]

= > >  exp [ — T

N’ config — N’

where p is the chemical potential. Substituting for H(N’) and N’ and observ-

ing that
N!

> o=y =2
5 (N — N')IN"! ’
Za can be written as
H
Za = exp | — ——|.
G %g p| k;BT]

Here, the effective hamiltonian H, is defined as
H, = —¢ Z n;n; — uZni,
<iyj> i
and >, r, indicates summation over all the 2N possible sets of {n;} values.
Thus the calculation of Zg for the lattice gas model is identical to that of Zy
for the Ising model. For establishing exact equivalence, a spin variable s; can
be introduced as

1
i = —(S; 1).
n 2(s+)

Then H. can be written as a Ising hamiltonian. The coupling constant and
the ‘field strength’ of the equivalent hamiltonian are

Jerr =

[N e NN e

hep =
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The lattice gas model can also be used to describe the binary mixture. A
usual convention is that the i** site is occupied by an A-atom if n; = 1 and
by a B-atom if n; = 0. Further, let -¢,, — ¢, and -€, be the interaction
energies between the A — A, B — B and A — B pairs. Then the total energy
of a configuration having N, A-atoms and N — N, B-atoms is given by

H(N) = = 3 nmy—e 3 (1-ng)(1—n))

<i,j> <%,j>
—  €gb Z nl(l — nj) — €gb Z (1 — nz)nj
<i,j> <i,j>

Total number of A-atoms in the configuration is
Na = Z n;.

Note that the hamiltonian for the mixture can, thus, be expressed in terms
of the occupation number of A-atoms alone. Further, it can be easily verified
that the grand partition function of the system can be expressed in terms of
an effective lattice gas hamiltonian with the parameters

€ = €,+€,— 2€
W= pat 2Z7m(€ab - Eb)-

Having established the equivalence of the lattice gas model (for a simple fluid
or a binary mixture) with the Ising model, it is now appropriate to consider
modifications of the latter.

1.2.3 n - Vector Spin Models

Earlier it was mentioned that for some examples of critical phenomena, the
order parameter should have several components. Thus for planar ferromag-
nets, each spin variable is a two dimensional vector s;. The component s} (or

s?) varies continuously between —1 to +1. This lattice model, with a two-

component (n = 2) order parameter, is generally called the X — Y model. In

the Heisenberg model, each spin variable is a three dimensional vector,

S, = (31 52 3?’),

1751 T

and hence n = 3. More generally, one can imagine an n-vector model where

s; = (57,82, ,s").

It may be noted that the dimension of the lattice on which the spins are
erected can be 1, 2, 3 or in general d. The hamiltonian is then given by

H({Sz}) = —hZSg —J Z S; * 85,

<,j>
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where it is assumed that the external field is along the direction of the com-
ponent s;. The partition function is then to be generalized as a multiple

integral
H
7 ://ds~-ds exp| — ——|.
N 1 N P[ k:BT}

1.2.4 Continuous Spin Models

In these models, the spin variable is regarded as an n-component vector, how-
ever, each component is allowed to take values in the range (—oo, 00). Math-
ematical simplicity is the primary reason for allowing such a range for the
components. However, due to the enlargement of the range of components,
it is necessary to introduce a certain weight function for the components s
Otherwise, each st can take the value +oo and then the partition function
will diverge. The standard Ising model can be regarded as a special case of
this continuous spin model by properly adjusting the weight function. The
hamiltonian of the continuous spin model is

H({s;}) =—=h>_ s; —J > s;-sj,—00 < sl < o0.
i <iyj>
Therefore, with n=1, the Ising partition function can be written as

IN = //d51 -+~ dsy exp [— &} g{é(si +1)+(s; — 1)}

Thus, with a weight function W (s;) defined as
exp[=W(s;)] = 0(s; + 1) + d(s; — 1),

the Ising partition function can be written as

ZN://dsl---dSNGXP[—&—;W(Si)]

This observation suggests certain simpler choices of weight functions. A model
due to Kac (called the Gaussian model) uses

exp[—W (s;)] = exp(—[si[*), 7 > 0.

Since Zy reduces to a multiple Gaussian integral, the model can be solved
exactly. However, the Gaussian model does not have a low temperature be-
haviour since for T" < T, some critical value, the partition function diverges.
A model (called the s* model), which is free from this difficulty, uses the
weight function

|2

expl=W(s)] = exp(—7lsif? — ulsi[*), 7 < 0,u > 0.
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The quartic term in this weight function is to ensure the convergence of the
integrals in the partition function. Defining an effective hamiltonian

He({s:}) = H({s:}) + ksT 3 _W(s:),
the partition function can be expressed as

ZN://dsl---dsNeXp[— k];];}

The effective hamiltonian can be rewritten in a slightly different form. Note
that

1 /
D sits; = EZZS?+S?_(Si_Sj)27
<i,5> ) j
S DR

where Z; denotes summation over the nearest neighbours of ¢ and z,, is the
number of nearest neighbours of any lattice point. Then H, can be written as

!/
H, = GQZS?‘i_az}ZS?_hZS,}_;ZZ(S

as = kT — zpnd = ao(T —1T,), ay= kg,

Znnd
T. = , ay =ukgT = a constant,
vkB

for T ~ T.. The weight functions exp[—W(s)] for the various models (Fig-
ure 1.8) show that, by choosing the values of the parameters v and u (y < 0
and u > 0), it is possible to make the s* model resemble the Ising model. As
shown in next section, the s* model can be derived from the Ising model in a
more systematic way.

1.2.5 Kac - Hubbard - Stratonovich Transformation

Consider a general Ising hamiltonian
H({s;i}) =—= ZZ Jij8iS;.

Here, couplings between every pair of spins are included, however, it is as-
sumed that A = 0 and n = 1. The partition function is

ZN: Z exp [;ZZ‘KUSZ'S]},
i

config
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exp(—=W)

7<0 ‘ Ising

Figure 1.8: Weight Function for Various Models.

where K;; = J;;/kpT is non-negative and symmetric in ¢ and j . To avoid any
self interaction, it is required to put K; = 0. Now,

1 N 1
5 ZZKijSiSj = —Epo + 5 ZZPijSz‘Sg‘7
g v ]

where P;; = podi; + K;;. By choosing py, the matrix P can be made positive
definite. Hence Zy becomes

N 1
Zn = exp ( - fpo) > exp [*(87 PS)},
2 Ti 2
config
where s = (s, 89, -+ sn). If Q is a positive definite matrix, there is an integral
representation
(QW)N/Q 0 N

\/m_/l_{dyzeXp[_;(Y7QY)}

Now, introduce the vectors x and s via the transformation y = x + Q~!s so
that

(y. Qy) = (x.Qx) + 2(x,s) + (5,Q's).
Then a more general result is
(27T)N/2

VdetQ

Now, P is positive definite, so P~! also is positive definite. Putting Q = P!
one gets

= / g dx; exp [ — ;(X, Qx) — (x,s) — ;(S’ Q_ls)]'

—00



Basic Aspects 25

This equation yields

o0

1 2m)~N/2 N 1 -1
exp [i(s,Ps)} = (\/;6?[0 gd$i exp [ - E(XaP x) — (x, S)]:

Substituting in the expression for Zy, one finds that the configuration sum
can be carried out easily. Since

> exp|—wz;s;] = 2 cosh(z;),
config
the partition function becomes

N

Iy =c / T dziexp [ — ;(X, P 'x) + Zln[2 cosh(si)]},

e i=1

where ¢ is defined as

o) ~N/2
¢= % exp(—Npo/2).

Separating the diagonal part from the first term, Z can be expressed as

N 1 /
ZN:c/Hd:ciexp{—iz:ZP;jlxixj—ZW(xi)],
=1 i g i

where W (x;) is given by

1
W(x;) = iPi_ile — In[2 cosh(z;)].
If P;jl is interpreted as the coupling strength, Zy is found to be analogous to
the partition function of the continuous spin model. Expanding around x; = 0
one finds

Wi(z;) = v} 4 uz; +O0(a)),
1 5%

;= —(P:'1—1 = —
r)/ 2( () )7 u 24’

which has the same form of the weight function of the continuous spin model.
This mathematical equivalence between the two models allows one to conclude
that the exponents obtained from them will be the same.

1.2.6 Landau - Ginzburg Model

While discussing the continuous spin model, an effective hamiltonian

/
ARV SEEET ST SRS 3)
i 7 i 7 7
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was introduced. This is usually known as the (discrete) Landau-Ginzburg
hamiltonian. A more physical derivation of the same is developed below. This
derivation also yields a physical interpretation of the effective hamiltonian.
Restricting to the case of one component spin variable, the Ising hamiltonian
with general coupling constants is

1
H({Sz}) =—h Z S; — 5 Z Z Jij5i3j~
i i
Now, imagine the lattice to be divided into cells of volume v. The volume is
large enough so that it contains a large number (M) of lattice points, however,

its linear dimension is assumed to be small compared to the correlation length.
Let s, be the average of the spin values over the volume v, i.e.

1
sh=—> s,
‘ M i€c
Thus a number s/, can be assigned to every lattice cell. Since M is large, s/,
would vary as a continuous variable in the range [—1,1]. The expression for

H may be simplified by assuming that s; in the ¢'* cell can be approximated
as s.. Then one finds

1 ,
H~—-hMY s, — 5222%3; P+ MY HM™,
c ¢ i€c jec c

where H" represents the coupling energy (per spin) of the ¢/ cell with other
cells. Further, if

Z JZ] = J07

j€Ec
is taken to be independent of ¢, that is, if the lattice has translation symmetry,
then H can be written as

H~~hMY s, — ;JOMZSIC 24 MY HM.

The values of s/, are as such unknown quantities. If there are M up spins
and M~ down spins in the ¢t cell, then

1
"= —(Mt—-M"
SC M( )7
M = Mt+M".
That is,

M
MT = 3(14'5/0)7

M
M_ = ?(1_‘9;)
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The entropy of the M spins is then given by S = kg In(W), where
M!
T MU MU

is the total number of configurations. Now, using Sterling’s approximation

w

In(N!) = NIn(N) — N,
one gets

In(W) = In(M!)—In(M™!) —In(M™!),
— MIn(M) — M*In(M*) — M~ In(M"),
M

— —2[(1—1—8'6)111(1_;8,6) +(1 —Slc)ln(l —252)}’

where M and M~ have been expressed in terms of s.. Taylor expansion
around s/, = 0 leads to

(W) = —M| - In(2) + Loy Loty .
Therefore the free energy defined as
F=FE-TS=H-Tkg» In(W),
can be expressed as
F = ;M[;(kBT — Jo)sl 2+ 112/<:BT5; 4
hsl, — kgTIn(2)] + M > HI™.

Since M spins are contained in every cell of volume v, the free energy can also
be written as

F = > v{ag+ass, >+ ass, * — hs.} + MH™,

c

1
ag = ——kBTln(Q),
Vo
L kT — 7o)
Ay = — —
2 2U0 B 0/
L kT
a = .
: 1200 ©

where vy is the volume associated per spin. The parameters ag, as and ay
are functions of temperature. The term H!™ representing the interaction
between the cells must also be expressed in terms of s.. If neighbouring cells
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have same average spin values, then this term should be zero. Further, the
interaction between the cells should yield a positive contribution to the free
energy. Therefore, a term proportional to (s, — s,)? may be taken as a lowest
order approximation to the coupling energy between the neighbouring cells at
c and ¢’. Thus the free energy is approximated as

C !/
F = Zv{ao—f—agsg 24 ays,t — hs, + EZ(SQ — S/C/)Q},

where C/b* (> 0) is a phenomenological parameter and Y, indicates sum-
mation over the neighbours ¢’. The expression for F' is same as that for the
effective energy derived earlier. However, the above derivation uses coarse
graining of the system over the linear size of the cell. Thus the effective en-
ergy of the continuous spin model is same as the free energy of the coarse
grained system. If b is taken as the linear size of the cells, and since s, is
expected to vary slowly between the cells, it is possible to go over to a con-
tinuous description where ¢, is treated as a continuous function of position.
Then F' becomes a functional of s'(x),

Fls'] = /{ao + a8’ 2(x) + ags’ *(x) — hs'(x) + O[Vs'(x)]*}dx.
14

This expression for F' is usually known as the Landau-Ginzburg free energy
functional. Even though s'(x) is treated as a continuous function of position,
it does not contain variations on a scale smaller than the cell size b. But it can
describe slow variations of spin configuration over scales larger than b. Higher
order terms in Vs'(x) are neglected since the variation is assumed to be slow.
F[s'] can be generalized to the case of an n-component order parameter by
writing

n
S/2 — S, 5/223;27
i
4 — {S/ 2}2
d n (95{ 9
VS/ 2 — 7
w2 = SX(2
where « = 1, 2,--- d and d is the spatial dimension. In the continuum model,

the subscript ¢ denotes the spin component. However, in the lattice model, s;
denotes the spin variable at the " lattice site.

It is now important to see how to connect the free energy with the cal-
culation of the partition function. Let H'[s'], where s is the coarse grained
order parameter, be the hamiltonian that gives the free energy of the Landau-
Ginzburg model . Different configurations of s can lead to the same coarse
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grained s’. Let W be the number of microscopic configurations for a specified
s’ in the volume v over which coarse graining has been done. Then Z, for
n=1, can be written as

H'[¢]

Zz//l?[ds/cexp[— T |W.

Now, kgIln(W) = S where S is the entropy of the spin variables in v and
hence W = exp(S/kpg). Therefore

HI [S’] TS }

Z = //I:Idslcexp{— [ +k’BiT
= //gds;exp{—gi‘;ﬂ]}.

Thus, integration over all possible variations of &, variations being over a scale
greater than b, yields the total partition function.

1.3  Statistical Theory

Some general results of statistical mechanics are summarized in this section.
In the Ising and n-vector models, there are a total of nL? (n=number of spin
components, d=spatial dimension) spin variables, if the linear size of the lattice
is L. This is also true for the Landau-Ginzburg (L-G) model in the discrete
version. According to statistical mechanics, the joint probability distribution
P of these variables is

1 His
PZEexp[— kB[YH

In what follows, the Boltzmann constant is taken as unity. Further, s appear-
ing in the L-G model free energy will be the coarse grained order parameter,
the symbol ' over s will be omitted. The free energy of the L-G model will
also be called a hamiltonian. It should be noted that the hamiltonian from
spin is only a part of the total hamiltonian of the system. The coupling of the
spin with other modes of motion, such as lattice vibrations, and the macro-
scopic size of the system are the essential reasons necessitating a statistical
treatment. This coupling, in fact, introduces thermal noise in the dynamics
of spin variables. At thermal equilibrium, the probability distribution of the
spin variables is given by the well known Boltzmann distribution. The nor-
malization factor Z of the distribution (usually called the partition function)
is given by

H[S]}’

Z:/ dstiexp | —
Moo=
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where the integral denotes the usual integral for continuous spin models and
summation for discrete spin models. The notation s* denotes the u'* spin
component at position vector x. The free energy density F' of the system is
given by Py
Z:exp[—T], vV =1L"%

Thus F' is a function of T, h and other parameters (like coupling parameter
J) in H. The entropy (5), magnetization (m) and specific heat (C') are given
by

g . 9F _ OF
- o™ T Toan
83 o

The first and last are usual thermodynamic relations. The second relation can
be derived easily. Writing

H=Hy—h) s,
since field is in direction 1, one gets
7 = /}ldsﬁexp [— ;Ho[s] + ;zx:si},
Differentiation w.r.t h yields
gi = ;/E{dsigsiexp [— ;H[s]]

Hence
ToZ

I 1
—Bh <Zx:sx>

is the total magnetization along direction 1. But then

Fo- —Z;ln(Z),
or T 107
oh —  L1Zoh
Hence —0F/0h is same as magnetization. Now
_om _ O*F
X = % - _<W)T7

where

O*F T 1 07 1027
oh2 Ld[ oh }

JR— - 2 —
7o)t Zane )



Basic Aspects 31

But the second derivative of Z is
0*Z 1

S = [T T e [ - 7]

Therefore

2 92
2%:ZZ<S${S;> :Ldz<sisé>.

The last step follows from the translation symmetry of the system. Now, note
that

Z%_Z<Si> :Ld<8(1)>.
Hence one gets
T0Z
<E%)2 =LY < sy > =LY <sp>?.

Then x can be expressed as
1
X == < spsp>— > < sy >t
T X X
In the continuum model, x can be written as

Y= ;,/dx{< $1(3)91(0) > — < s1(x) >} = ZG(0).

Thus y is related to the order parameter fluctuation and its divergence is
essentially due to the appearance of large spin patches neat T,.. In a similar
way, the specific heat is related to fluctuations in the internal energy. The
definition of F' yields

O#F 2097 T 9Z, T 2

o = zrior " zper) T Znior
Using the derivatives of Z w.r.t T’

0z 1 Hs|
aiT = ﬁ / 1; dSiH[S] exp [ — T},
0*Z H

2 H? H
o = JTestt-T e[ 7]

one finds that
107
Z 0T T2
10%Z
ZoT? T3 T*



32 Renormalization Group Theory

Table 1.3: Exponents for 2-D Ising Model

ﬁ fy:fy/ a=aqa ) V=V n
/8 7/4 0 15 1 1/4

Therefore C' can be expressed as

O*F 1
o =
Thus specific heat is related to energy fluctuations. Near T, energy absorption

occurs in large amounts due to complete flipping of large spin patches and this
leads to large specific heat.

C=-T < H?*>— < H>?.

1.4 Summary of Exact Calculations

Having described some of the models and the method of calculations, it is
appropriate to consider some results of exact calculations. However, the details
of calculation are omitted.

(i) The 1-D (d = 1) Ising model (as well as n-vector model) can be solved
exactly. It is found that there is no spontaneous magnetization at any finite
temperature. Spontaneous magnetization appears at 7' = 0 and all thermo-
dynamic quantities diverge exponentially as T' — 0. For example,

1
x ~ a7, x=exp(—4J/kgT), v=35

When long range interaction between spins is introduced, that is,
Ty —z) ~ |y —=2"%e <0,

one finds spontaneous magnetization at finite temperature, however, the ex-
ponents are different from those for short range interaction.

(ii)) The 2-D (d = 2) Ising model (n = 1) is exactly solvable (the Onsager
solution). With short range interaction, one finds spontaneous magnetization
and divergence of thermodynamic quantities as 7. is approached. The critical
exponents obtained are given in Table 1.3. Note that the specific heat expo-
nent is 0 and hence the divergence is logarithmic. Another important finding
is that the same exponents are obtained for all types (triangular, rectangular,
hexagonal etc.) of lattices in 2 — D.

(iii) In 3-D (d = 3), the Ising model (n = 1) has not been solved exactly.
However, very accurate estimates of exponents are available from the high
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Table 1.4: Exponents for 3-D Ising Model

16 v o ) v
0.328 £ 0.008 1.239+0.002 0.1054+0.01 5.04+0.05 0.632 + 0.002

temperature series expansion method. They are given in Table 1.4. The
universal aspects of critical exponents in 3 — D are also well established.

(iv) The Gaussian model is exactly solvable. Since it does not have a low
temperature behaviour, the exponent [ is unspecified. Others are v = 1,
a=4—-d)/2ford<4and a=0ford>4,§=3,v=1/2and n=0. These
results show that critical exponents depend strongly on the spatial dimension.

References

1. S. Ma, ‘Modern Theory of Critical Phenomena’, (Benjamin, Reading,
Massachusetts, 1976).

2. H. E. Stanley, ‘Introduction to Phase Transitions and Critical Phenom-
ena’, (Oxford University Press, 1971).

3. M. E. Fisher, ‘Scaling, Universality and Renormalization Group Theory’,
Lecture Notes in Physics, (Springer - Verlag), Vol. 186, p. 1-137 (1982).

4. M. E. Fisher, ‘Correlation Functions and the Critical Region of Simple
Fluids’, J. Math. Phys., Vol. 5, p. 944-962 (1964).

5. E. M. Lifshitz and L. P. Pitaevskii,‘Statistical Physics’, (Third edition,
Pergamon Press, London, 1980).

6. R. J. Baxter, ‘Exactly Solved Models in Statistical Mechanics’, (Aca-
demic Press, London, New York, 1982).

7. E. Brezin, ‘Introduction to Critical Phenomena and to the Renormaliza-
tion Group’ in ‘Current Trends in Condensed Matter, Particle Physics
and Cosmology’, (Eds.) J. Pati, Q. Shafi, S. Wadia and Yu Lu, (World
Scientific, Singapore, 1990).



Chapter 2

Landau’s Theory and (Gaussian
Fluctuations

In this chapter, the partition function and the exponents, which characterize
the divergence of thermodynamic quantities, are calculated using a linearised
version of the Landau-Ginzburg (L-G) energy functional. The partition func-
tion in the L-G model can be written as a functional integral

Hs]

Z:/.../E{Dsi(x)exp[—T]

Recall that s;(x) is the " component of the order parameter field. The
functional integral is a notation which indicates that all the possible variations
of the order parameter field have to be accounted in calculating the partition
function. In the continuum model, the hamiltonian H([s| was obtained as

Hl[s| = /{ao + ags?(x) + ass*(x) — hs;(x) + c[Vs(x)]* }dx,

where
ap = —kpTIn(2), ay=ay(T —1T.), a4 = ukgT,
and c is a phenomenological parameter characterizing the spatial variation of
s. Since H/T (kg = 1) appears in the Boltzmann factor, it is appropriate to
write
Hs]
T

= / {az‘) + a3s?(x) + ajst(x) — h*sy(x) + c*(Vs(x))Q}dx,

where a} = a;/T, h* = h/T, and ¢* = ¢/T. Then, note that

@ =2(T-T,)=da, (T —T.),

S

34
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and all the other parameters in H[s|/T can be approximated as constants
near T,. This approximation does not affect the values of exponents since
they are defined in the limit T approaching 7T.. Hereafter, the symbol % on
the parameters in H|[s|/T will be omitted.

The spatial variation of s;(x) does not contain length scales below a cut-
off value b, which characterizes the coarse graining length. Thus a Fourier
expansion of s;(x) should be written as

1

si(x) = o > exp(ik-x)sa, 1<i<n,
L= =

where A = 27/b is the cut-off wave number. The Fourier component s is
given by
1
Sik = T4 /exp(—zk -x)s;(x)dx, <i<n.
The orthogonality of the Fourier modes yields

Hs] h

d 2
= G0+ Y S (az + ck?)susi i — —=si 0
r i k<A Ld/
Qy
+ ﬁ Z Z Siksiklsjk//Sj —k—K' —K" -
i kK k<A

Then, the probability distribution of the Fourier amplitudes is

His
2

P({sa) = 5 exp [ -

2.1 Landau’s Theory

In Landau’s theory, the spin distribution is obtained by minimizing H[s| which
amounts to maximizing P[s]. Thus one deals with the most probable spin
distribution in the system. It can be easily seen that the most probable
distribution must be spatially uniform. To show this, let s(x) be written
as

s(x) =s" +¢'(x),

where §' is spatially constant. Such a separation, with the additional condition
that [s'dx = 0, is always possible. With this substitution, the energy density
becomes

Hyls] = ag+ ass® + ags* — hsy + ¢(Vs)?

= Jag + ass” ? +ays' * — hs] 4 [2a98" - 8’ + 4ays” *(s” - 8') — hs]]

+ags’ 2 + 2a48" 28" 2 + day(s” - 8')? 4+ dags’ 2(s” - 8') + ags’ * + ¢(Vs)?].
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The volume integral of the second square bracket is zero. The 37, 4" and 5™
terms in the last square bracket can be combined together to yield

H(s] _ HI[s"]
T T
The integral term, which vanishes when s’ = 0, definitely gives a positive
contribution if w = (ay + 2a4s8” ?) > 0. Now, w > 0 if ay > 0, however, as
shown below, s” can be chosen such that w > 0 even when a, < 0. Therefore,
the most probable distribution should be spatially constant. Now, minimizing

H[s"] one gets

+ / {((lg +2a48" 2)s' 24 ay(s' 2+ 28" - &) + C(VS’)ﬂ dx.

257 (az + 2a48" ?) = héy, 1<i<n.
When h = 0, the solutions are

—ay
" — O " — .

From the nature of H[s"] (Figure 2.1), one notes that the solution s” = 0
corresponds to the case as; > 0 and the other solution is for as < 0. One also
finds that for as < 0, only |s”| is determined, there by showing that there are
infinite number of solutions. When h # 0, the form of H[s”] shows that

si =0, 2<i<mn,
and the component along h satisfies the equation
25)[ay + 2a45] 2] = h. (2.1)

Now, ay = a,(T — T,) and the other parameters are constants near 7,. Thus
for h = 0, the solutions are

s" = 0, T>T,

/
W|:1§QE—HW,T<ﬂ
Gy

The temperature dependence of |s”| below T, shows that the order parameter
exponent is # = 1/2. Keeping up to quadratic terms, these solutions also
show that

H "
[TS,] = L'a, T >T.,,
Hls'] M 2
= LYag— 2—(T' =T, T <T..
T [ao 2@4( )’]

Thus, when h = 0, the free energy density H|[s"]/L? is

F = aT, T>T,,

/2
)

= Tlag— 2(T-T,)?%, T<T,.

Qy
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as >0 :'—: as <0

"

I/|.

Figure 2.1: Hamiltonian Vs |s

Therefore, there is a discontinuity in specific heat across T, and it is given by

PNF al, ?
AC = —T =722 @ T="T.
oT? ¢ ay “

A discontinuity in specific heat shows that the specific heat exponent o = 0.
At T =T, as = 0. Then Eq.(2.1) shows that
. h
s" 3 _ =
! 4&4
Therefore, the critical isotherm exponent 6 = 3. To obtain s} with a small
non-zero h, rewrite Eq.(2.1) for as > 0 as
" h h h

S]] = —————5 =~

—_— = T > T,
as + 2a487 %2 2ay  2d4(T —T,.)’

To get an approximation when ay < 0, rewrite Eq.(2.1) as

h
[—=m§ + s1 %] = (=mo + sY) (g + 1) = da,5

where m2 = |as|/2ay. That is

h

days|(mo + s7)

"
S1 = mo +

Now, substituting s{ &~ mg on the r.h.s, one gets

h ar h

" 2 2

~ U - By € AP
1~ Mo+ 8aym3 2a4( )+ 4ab(T, —T)
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Thus, when 7" > T., s — 0 as h — 0, while it approaches a finite value for
T < T,.. Now, the susceptibility can be calculated as
_ O [ RaT(T - T, T>T,

X= (%)T N { 1/[4a/2Tc<Tc - T)]? T < Tc-
Note that the parameter h in s} actually represents h/T,.. Thus, the suscep-
tibility exponents are v = 7/ = 1. The exponents given by Landau’s theory
are same as those obtained in the mean field solution of Ising model, which
is discussed in many standard text books (for eg. K. Huang, Statistical Me-
chanics). Since the spatial variation of the order parameter is not accounted
in these approaches, they can not provide any information on the exponents
v and 7).

2.2 Gaussian Approximation

The spatial variation of the spin field can be incorporated in the calculation
of the partition function in an approximate way. Exact calculations can not
be done due to the occurrence of quartic terms in the hamiltonian. Therefore,
these terms are approximated by assuming that the spatial variation of the
spin filed is a perturbation. That is, s(x) is written as s(x) = s” + s'(x),
where s” is the most probable value of s given by Landau’s theory, and s'(x)
is a ‘small’ correction for the spatial dependence. Then the L-G hamiltonian
becomes
H[s] _ H[s"]

7 =7 T / {(ag +2a48" 2)s' 2+ ay(s' 2+ 28" - &) + C(Vs’)ﬂ dx.

Now, terms beyond quadratic terms in s’ are omitted to obtain
Hls]  HI[s"]

T T
Let h be in the direction ¢ = 1 so that s” is also along 7 = 1. Then the above

expression can be written as

H|s] His{]
T = Tl + / [{ag + 6&45/1/ 2}5/1 2

+ (V) + {as + 2a48] *}s. * + C(Vs;)g}dx.

- / [(0,2 + 2a,48" ?)s' ? + day(s” - §')? + C(VS/)z}dX.

where s’ is along a direction perpendicular to h, i.e. it has components along
i =2,3,---n. In terms of Fourier components {s;c}, one gets

His His"
ZE] — j[—,l] +I§)[CL2+6CL4S/{ 2+Ck2:|‘81k’2
+ 33 Jao + 2aus] * + ck?] sl (2.2)

i=2 k#£0



Landau’s Theory and Gaussian Fluctuations 39

Thus, a quadratic approximation to H|[s]/T', which includes the space depen-
dent part, has been obtained.

2.2.1 Above T,

Consider the case T' > T, and h = 0. Even though h = 0, the susceptibility
can be computed from fluctuations in s;(x). If T > T, and h = 0, the most
probable value s” is 0. Therefore the quadratic approximation reduces to

Hj[;ﬂ = ang+ZZ(a2 + ck?)|sacl?, (2.3)
i k#£0
where the contribution from H|s]]/T is shown explicitly. Since this expression
contains only quadratic terms in s;, , their probability distribution is Gaussian.
Now < si >, < sh > and the free energy density F are to be calculated.
As noted earlier, the probability distribution of s;y is

1
P({sa}) =z exp[ = L'ag— 3 (ar + ck?)|sucl”].
i k#0
Normalization of P yields
Zexp(Ldao) = / H ds exp {— Z (ag + Ck2)|5ik|2]
ik<A i k#0

Note that s; and s; _x are complex conjugates since s;(x) is a real function.
Therefore, the last expression is rewritten as

ZeXp(Ldao) = /( H dSik/dSZ’ _kl) exXp {— 2 Z (CL2 + Cl{?l 2)‘Sik/|2:|.
i k'<A 1 k'#0

As shown in Figure 2.2 (for a two dimensional case), k' is a vector in the

shaded region. Now,
dspeds; _xw = 2dsfii,dsfk/,

where the superscripts R and I denote the real and imaginary parts respec-
tively. Therefore the expression for Z becomes

Z exp(L%ay) = / II 2dsi dsh exp [ —2 > (ag+ck *)(sfP + ka?)}
i k<A i K'#£0
Now, each of the integrals on the r.h.s can be calculated to obtain

Zexp(Lag) = ] L:{ 11 L}I/Z'

ik’gA(a2+Ck/ 2) ikgA(a2+Ck2)
Free energy density F' defined as
FLd}

Z:exp[— T
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ko

k1

Figure 2.2: k1 — ko Plane.

can now be readily obtained and the result is

T
F = aoT—m Zl {azfckz}

i k<A

n Z {CLQ + CI{?Q} (24>

k<A

where n denotes the number of components of the order parameter. Exactly
similar calculations can be done to obtain the averages. For instance, the
average of s;, which is defined as

< Sik >—/ I dsiac sacP({sac}),

i k<A

is zero. More generally one finds that < s;s;x >= 0 for @ # j. The Fourier
transform of correlation function is given by

1
G(k) =< |s; zs / ds; ix|"P({s; 7.
(k) =< ls [T dsacbsul” PU{swh) = 5
Note that,
m=<s>=<s"+¢ >=<s" >,
which is same as the most probable value. Hence the exponents § and 4,

which relate m to T" and h, are the same as those (3 = 1/2,0 = 3) given by
Landau’s theory. Now, the susceptibility y can be obtained from G(k) as

Go 1 1
T, 2T.a,  2T.d}

(T - Tc)_l
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and hence the exponent v = 1. In other words, addition of Gaussian fluctua-
tions does not affect these exponents. However, one finds that

Gk)~k2atT=T,,

since as(T..) = 0. This result shows that the exponent 7 = 0. The characteristic
length & (coefficient of k) in the correlation function is given by

-5 -
aj

Therefore the correlation length exponent v = 1/2. The spatial correlation
function G(r) can be obtained by taking the inverse transform of G(k),

Glr) = (Zi)d [ explik - r)C(k)k
g dk
= (2 )dzc/e><p(zk-1')§2lC2

— (27Td 2 /exp (k' r/f)——

k/
L+ 2

In the last step, the substitution k' = &k has been made. For T close to
T., & — oo and the K’ integration can be extended over the full k-space to
obtain

G(T)%iexp[—g for d = 3.

Thus the spatial correlation function falls of exponentially and ¢ is the char-
acteristic length.

Finally, to obtain the specific heat and the exponent «, consider the ex-
pression for F' in Eq.(2.4). There, ag is a smooth function of 7" and hence
the divergence in specific heat can arise only from the logarithmic term when
k ~ 0. First of all, consider the limit of L tending to infinity, i.e. the ther-
modynamic limit. Now, each component k; = 27n;/L, so the number of wave
vectors in dk is (L/2m)?dk. In other words, the density of modes, each mode
being denoted by a wave vector k, is (L/27)?. Therefore, in the limit of large
L, the sum over k can be replaced as

/ dk.

k<A

Thus Eq.(2.4) becomes
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Now, the specific heat C' = —T9*F/JT? is given by

A

~ nayT b dk

m)e 0/ (ag + ck:2 (2m)d 0/ as + ck?’

As T approaches T., as tends to zero. Then the first integral on the r.h.s
diverges at lower limit for d < 4. The second integral diverges for d < 2. For
d > 4, both integrals are finite and hence there is no divergence in C' as T,
is approached. In other words, for d > 4,C has only a jump discontinuity
as given by Landau’s theory and the exponent o« = 0. Making a change of
variable k = k’/¢, where

C' can be expressed as

o_" {aQ nayT

5 27 L (EN).

=] el (€A)

Here k4 is (2)~? times the angular part of the d-dimensional integral and I
and [, are given by

A k! d—ldk/
Wed) = [y
0
EA
k’/ dfldk,/
/ 1+k

Now, for 2 < d < 4, as £ — 00, I1(c0) remains finite. That is,

70 e lr  m—nwd/2
/ (1+22)2  sin(rd/2)’

I5 can be written as

_ a-3[1
L(EN) = x 1+:E2]dx

A2 A 1 dgd—2

3
d—2 " 14+22d—-2
(EA)*2 1 {(SA)‘H
i—2 d—2l1ten

+211(EN)].
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Therefore one finds that
o 4 Ad72
L (EN)  ——
g 2(£ ) d— 27
for large £. The temperature dependence of C' near T, is

C = Co&™ '+
= Co(T —T.) "+ ¢y,

where Cy and C are some constants and 2 < d < 4. Thus « is found to be

4—d
afo0r2<d<4

For d = 4 one gets

EA EA
1
L(A) = /1”2 ——5 [y +y)"
0

_ ;[m(gA)? 1+ 0(5A)—2],

A
¢ x3dx ydy

LEN) = [ 2 1+y
0

1
= S[@A—In(1+ 52/\2)].
2
Therefore, it is easily found that
C = CO ln(T - Tc) + Cl;

for d = 4 and so a = 0. Thus, these calculations show that the value of «
is not modified by the addition of Gaussian fluctuations for d > 4. However,
for d < 4, the specific heat is found to diverge as T, is approached. Thus it
may be said that Landau’s theory is consistent, i.e. the omission of spatial
fluctuations is appropriate only for d > 4. Some of the other important points
to be noted are the following. (i) The exponents obtained are independent
of the details (aj, ¢, etc.) of the hamiltonian as in Landau’s theory, and thus
they show universality. (ii) Singular behavior of thermodynamic quantities
arises from a hamiltonian, with regular parameters, which was obtained by
coarse graining over small length scales. (iii) The spatial dimension enters
into the exponent «, however, all the exponents are independent of the order
parameter dimension n.

2.2.2 Below T,

Now consider the low temperature case when s” # 0 even when h = 0. As-
suming h to be along direction 1, the expression for s/ in Eq.(2.1) implies
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that h
20457 ? = Q — ay.
Further, one also finds
3h 3h
ag + 6ayus) * = =5 20 = 257 + 2a4(T, — T).
1

Therefore, Eq.(2.2) for the linearised hamiltonian becomes

H[s| _ Hls{] 3h 2 2

n

+ Z Z [W + Ck’ﬂ |5ik|2-

=2 k<A

This is exactly of the form as in Eq.(2.3) for the case T > T,. Hence the free
energy density is
H[S”]

m
F p—
Ld  2Ld ,;A [3h/ 257) + 2ab(T. — T) +ck:2}

n—l
T Sl

The Fourier transform of the correlation functions are given by

1 1
Gi(k) = < 2 ==
(k) o™ > 230/ (2s)) + 2ab(T, — T) + ck?’
1 1
Go(k) = <l|saP> =2 " 2<i<n.

2h/(2s]) +ck? ~—  —

Thus the longitudinal (i = 1) and the transverse (2 < ¢ < n) parts of the
correlation function are found to have different behavior. From the expression
for G;(k) with h = 0, the characteristic length is found to be

5/ _ ( )1/2(T T) 1/27

2 !/
and so the exponent v/ = 1/2. Putting T' = T, yields G;(k) = k? and hence
n’ = 0. Further, x is found to be

_Gi(0) 1

T, AT.ay(T.—T)

which shows that the exponent v/ = 1. As in the case of T' > T, the spatial
correlation function can be shown to be

G(r) ~ iexp [— 7’/5’} for d=3.
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The transverse part of susceptibility is

o o
X+ - TC - hTC7

which diverges as h — 0. This unphysical divergence is a drawback of the
Gaussian approximation and this aspect is further discussed below.

For calculating the specific heat exponent, assume that h = 0. Then taking
the thermodynamic limit, Eq.(2.5) for the free energy density becomes

A

T
F = F,— /1 k
L do n[2a’2T T)+ck2}d

T(n—1)
B 2 (2m)d /ln ck2 dk

The first term F7, gives only a jump in the specific heat C'. The last term does
not contribute to C' since it is linear in 7. The second term is similar to that
obtained for T' > T, the differences are that the term n is absent and a, is
replaced by 2aj,. Therefore the specific heat C' is

1 (2a2 dk 2a2 / dk
2ah(

C ==
2 2a/2 (T. = T) + ck? T, —T) + ck?

Then, the integrals can be analyzed exactly as before and the result is

C = CiEg e
= CT.—-T) "4 c,

where & is the correlation length for 7' < T, and 2 < d < 4. Thus one gets

/ 4—=d)/2 for 2<d<A4
@ 0 for d >4,

Once again it is found that the exponents of Landau’s theory are not modified
by the addition of Gaussian fluctuations for d > 4.

2.3 Fluctuations and Dimension

Earlier, it was observed that the Gaussian approximation is a consistent ap-
proach for d > 4. Thus, fluctuations ( or at least their contributions to
specific heat) are negligible for d > 4 and the Gaussian approximation seems
meaningful. As d becomes less than 4, fluctuations become more and more
important. In fact it is known that for d = 1 and n = 1, fluctuations are so
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strong that < s >= 0 for any finite T". Similar results hold for d = 2 and n > 2
also. To give a qualitative argument for this fact, consider the transverse part
of the correlation function for 7" < T,

Gi(r) = (2m) / exp(ik - 1)y (k)dk

kitdk
h/ <s>+2ck?

= (27T)d/Aexp(zk-r)

The L.h.s is a finite quantity since it is the average of spin components which
are bounded variables. For d < 2, the lower limit contribution for the r.h.s
diverges as h — 0. This unphysical result is a consequence of the assumptions
of Landau’s theory with Gaussian fluctuations. Divergence is absent if < s >
vanishes as h — 0. Note that for T" < T, and h = 0, there are an infinity of
configurations having approximately the same energy when n > 2, i.e. when
G, comes into picture. The most probable spin profile is spatially uniform
when h = 0. However, s(x) can change the direction very slowly and such a
configuration will have only slightly higher total energy due to the (Vs)? term.
In Landau’s approach of considering only the most probable configuration,
configurations of almost same probability can not be accounted for. But, it
can be argued that the infinite number of configurations (of approximately
the same energy and hence same probability of occurrence), arising from all
possible directions of the spin variable, make < s >= (0. These facts can not
be incorporated in Landau’s approach and it should be concluded that it fails
completely for d < 2. Fluctuations become very predominant for d < 2 and
they can not be treated within the framework of Landau’s theory.

2.4 Adequacy of Gaussian Approximation

The results of Landau’s theory are based on the assumption that the partition
function can be calculated by taking the dominant contribution of the func-
tional integral defining it. Spatial fluctuations in the order parameter are,
then, accounted by linearising the hamiltonian around the dominant contri-
bution. This approach leads to a Gaussian probability distribution for the
Fourier amplitudes of the order parameter. It was argued that this procedure
is consistent for spatial dimension d > 4. To establish this point further,
consider the partition function

7 = exp(—aoV)/Ds exp [ - /{a252(x) + ays*(x) + c[Vs(x)P}dx}.
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For simplicity, it is assumed that 7' > T., h = 0 and n = 1. The argument in
the exponential can be rewritten with the transformations
c

a2

/

X — 3 [—X, Vx—,/—Vy,
a9 C

dx — 1/idxl, V—>V’[£}d/2.
(05} (05}

Then the integral becomes

I = /{a252(x) + ags’(x) + c[Vs(x)]*}dx

_ a2 i /{ags ) + st (X)) + ¢[Vs(x)]}dx'.

Now, changing s to \/as/ay s', one gets
d/2a
1= [0 1 200) 4+ 1) + (V86
%

Therefore Z can be written as

Z = exp(—aOV)J/Ds' exp [— Q/{s' X))+ 8" (X)) + [V (x )]Q}dx’],

where .J is the Jacobian associated with the transformation of the order pa-

rameter and
/2 / 2-d/2
Q= (T — T
Qy

If Q2 is large, the integral may be approximated by taking the most dominant
contribution. As T approaches T, from above, {2 becomes large when d > 4.
Thus the approximation scheme of Landau’s theory with Gaussian fluctuations
is adequate for d > 4.

To provide another argument for the validity of the Landau’s approach,
consider the expression

X = G;f” = ;/ < §'(x)s'(0) > dx.
s

Using the expression obtained in the previous section for y, when 7" < T, one
gets

—_———— < >d
4Ta2(T T) T/ s *
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The spin fluctuations have a correlation length &’ (for T' < T,) and for x within
¢, < §'(x)s'(0) > may be taken to be nearly constant. For z larger than &', the
correlation function is negligible. So, the above relation can be approximated

as
1

4ay(T. —T)

Therefore, the mean square fluctuation in Gaussian approximation is

%<Sl2>€/d

g —d 1 cq-dpe Lo
<s?sm——> = [N )l
° 1dy(T, —T)  4dj [Qa’J ( )
It is also known that < s >=< s” > and
< " >2 alQ (T T)
s =< (T.-T).
2(14

For Landau’s theory to be valid, it is necessary that

<s5>2 > <(s—<s>)P> = <s§?>.
Thus one has the requirement
ay 1 ¢ q-dp /21
— (T, - T — T.—T ,
2a4( ) > 4al, [Qa’g} ( )
which yields
(T, — T)%2? 2a; * [261/2]‘1/2.

ay C

For this condition to be valid when T is close to T, it is required that d > 4.
Thus once again the conclusion is that the method is consistent only for d > 4.

2.5 Ginzburg Criterion

All the previous arguments, which show that fluctuations are significant for
dimension d < 4, are based on the behavior of thermodynamic quantities
predicted by Landau’s theory near 7,. When T is far from 7., it may still
be appropriate to use the idea of considering the most probable spin profile
and Gaussian fluctuations. In other words, there is a temperature range near
T, where the Landau’s approach is inadequate. Ginzburg criterion gives an
approximate estimate of this temperature range. The discontinuity in specific
heat obtained in Landau’s theory is
/2

AC =T,

Qy
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However, addition of Gaussian fluctuations yields a divergence in C' given by
C =~ Cot'™,

for d < 4. Thus the inference is that fluctuations are important for d < 4 in
some temperature range near T,.. This range can be estimated (in a qualitative
manner) by comparing AC' and C. Their ratio is

C Co

& 75441
AC AC
B H&}z/(%d) c T, }27d/2
a ANC G/IQTC (T - Tc)
&rT,. q2—-d)2
- {T _ Tc] ’

where &7 is defined as

Co 12/(4-d) ¢
S ve B

AC ayT.
The dimensionless parameter & can be estimated from experimental data.
Let it be expressed as

g(4—(1)/2:&[ c ](4—4)/2
r AC La,T, '

It is known that Cj is given by

/
Co = Z{GQCTC}Q(Q?)W
T dk
I = ZG+HW'
Therefore the expression for &7 is
= s
- ;@pﬁJﬂ
1/2
& = [a,;TC} "

The definition of correlation length is
Ccq1/2
- [2]

(T —T,)~ %2,
ah
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and so &y /¢ is given by

@ . [T — Tc} 1/2
3 T '
Hence, if the correlation length can be measured at any temperature 7'(> T7)
and further T, is known, & can be estimated for different materials. Then,
from specific heat data, one can estimate AC and hence &r. Note that
¢ > 1 for |T —T.| € &T,

— or |T —T, .

AC = g
In other words, a divergence in C' will be experimentally observed in a temper-
ature range {77,.. Alternatively, one may say that the criterion for the validity

of Landau’s theory with Gaussian fluctuations is that |T"— T.| is much greater
than &77T,.

2.6  Failure of Perturbation Theory

Since some inconsistencies in Landau’s theory with Gaussian fluctuations have
been noted for d < 4, it is necessary to look for a more systematic method.
In fact, it is necessary to go beyond the quadratic approximation for the
hamiltonian in evaluating the partition function. A straight forward approach
would be to account for the quartic terms in the hamiltonian via perturbation
theory methods. The hamiltonian can be separated as

H H, H

T T * T’

where H;/T represents the perturbation terms. Thus the first term Hy/T
represents the quadratic terms in H/T. Assuming n = 1 (for simplicity)
Hy/T and H,/T are given by

H,

== 2 (ot ks,

k<A
H, a4
? = ﬁ Z Sk18k28k35k45<k1 + kz + k3 + k4)

k1,k2,k3,ka <A

The term ag, which is independent of sy, and h have been omitted. Further,
the quartic term has been rewritten with four summations incorporating a
delta function. Now consider a4 to be a small (positive) constant so that Hy /T
can be treated as a perturbation. The partition function can be expressed as
—H, Hy, 1 H ,
Z_/Hdskexp{ T }{14-?4—5(?) +}

k<A
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Now, all the integrals involved in Z are Gaussian integrals and it would appear
that one can carry out the perturbation calculations to arbitrary order. Z can
also be expressed as

<Hy> 1<H; >? }
T 2 1717 ’

where Z is the partition function corresponding to Hy/T and < Hy, > /T etc.

are averages over the Gaussian distribution exp(—H, /7). For the first order

term one gets

Z = Zy|l+

<H1>_Cl4 Z

T = ﬁ < Sk;SkySksSky >5(k1—|—k2—|—k3—|—k4)

k1,k2,k3,ka<A

The averages over exp(—Hy/T') can be easily obtained, in fact, it was shown
earlier that

< Sk Sk, > = 0(ky +ko)Go(ky),

1
7 Hara

Averages of products of four sy (as occurring in < H; > /T') can be evaluated
with the help of the generating function

W) = [ TT dswexp [ = X (@ + k)il + Msi].
k<A k<A

where A is a real parameter. Note that W (0) is same as the partition function.
Derivatives of W at A\ = 0 yield

_1 ow(0) = < sk >
W(0) O ko
1 9*W(0) _ sl >
W (0) OMcOA_x K
1 &AW (0) B
W(0) P O e O, el Sk =

Now, as in the calculation of the partition function, which led to Eq.(2.4),
rewrite W as

W()\) = / H dSk/dS_k/ exp [ — Z 2(&2 + Cl{?/ 2)|8k/|2 + /\k’Sk’ + /\_kIS_k/}.
k'<A k'<A

Since s and s_j are complex conjugates, one gets
W) = 2/ 1 dsivdsi exp {— > Go(K) (s ? + si%)
k<A k<A

—+ ()\k/ + )\_k/)sf, + Z()\k/ — )\_k/)Sll(/}.
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Using the result

_/ dz exp(—az® — br) = \/Zexp {@},

all the integrals in W(\) can be evaluated to obtain

W) = 2] \/WGO(/{;’)exp[GO(kj/) (M + Aie)?]

k' <A

~—

Go(K'

X WGo(k‘/) exp [ — ()\k’ — )\_k/)ﬂ .

That is
W) =2 [T [fGo(k)] exp [ 3 (A w)Go()]-

k<A k<A
Evaluating the derivatives of W at Ay = 0, expressions for < s, > and <
|sk|? > can be easily obtained. By repeated differentiation, one also gets

< Sk;SkySk3Sky > = (S(kl + kz)Go(kg)é(kg + k4)G0(l€4)
+ 0(ky + k3)Go(k3)d (ke + ky)Go(ky)
+ 5(k + ka)Golks)d(ky + Ka)Golks).

which can be written as

< Sk;SkySk3Sky > = < Sk;Sky > < Sk3Sky >
+ < 8k, Sky > < SkySky >
+ < Sk, Sk, >< Sk, Sky > -

Substitution in < Hy > /T yields

< Hy > 3a
Tl == ij Z (S(kl + k2)GO(k2)
{ki}<A
X (5(1(3 + k4)G0(l€4>5(k1 —+ k2 -+ k3 + k4)

_ ?EL;[Z Go(k)].

k<A

Now consider the limit of large volume V = L¢ and replace the summation
over k by an integral with a density of states (L/2r)?. Thus the first order
term in 7 is
< H; >
T

2

A
= 3a, L3 / Go(k)k4~dk]
0

To study the behavior of Z (or free energy) near T, the limit 7" — T, i.e.
as — 0 is to be taken. Then, in < H; > /T, one gets the integral foA ki=3dk
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Table 2.1: Exponents in Gaussian Approximation

) o v
1/2 1 3 (d4—d)y/2 1/2 0

which diverges (at the lower limit) for d < 2. The second order approximation
worked out in a similar way leads to an integral fOA k®=3dk (for as = 0) which
diverges for d < 4. In general, one can show that the n'* order approximation
diverges for d < 2n. Thus the direct perturbation theory (where the expansion
parameter is a4) is useless. The divergence arises from modes of small k, i.e.
of long wavelength. Thus the conclusion is that long wavelength fluctuations
(which are responsible for the divergence of thermodynamic quantities) can
not be treated perturbatively.

2.7 Summary

Table 2.1 shows that addition of Gaussian fluctuations to Landau’s theory
does not alter the exponents 3, v and §. However, a is found to depend
on d for d < 4. Landau’s theory predicted that a = 0 for all d. Further,
the Gaussian approximation has provided values for the exponents v and .
All exponents are independent of model parameters (aj, a4, ¢ etc.) and hence
the theory shows universality. The spatial dimension (d = 4) above which
Landau’s theory is consistent is known as the upper critical dimension. For
n-vector models, two dimension is called the lower critical dimension since
there is no sponteneous magnetization for d < 2. For Ising model, the lower
critical dimension is one.
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Chapter 3

Scaling Hypotheses

Scaling hypotheses are attempts to generalize the results of Landau’s theory so
as to incorporate the experimental facts. In Landau’s theory, the average spin
variable, which is same as the most probable value, is given by the “equation
of state”
25" [ay + 2a45" %] = h.

Throughout this chapter, the order parameter is assumed to have only one
component. It was shown that the terms in the square bracket yield the
exponent 5 = 1/2 when h = 0 and

as = ao(T —Tp.).
So, to incorporate the correct (3, the equation of state can be modified as
25"[ay + 2a45" 1/°) = h.

To develop scaling hypotheses, the equations of Landau’s theory are rewritten
with the general exponents as shown in the above example. Substituting for
ay and dividing by |T' — T,|*/? one gets

as N 2a,4s" 118 } B h
T —T.|V/2 ° |T —T,321  |T —T,3?

23"[ +

where + sign is for 7' > T, and — sign is for 7" < T.. This equation can be
rewritten as

s” 1 s" \1/8 Dh
— | +1+ —(— -~ "
B\T—Tc\lm{ + BZ(|T—TCW) } T — T.[3/2
where
B = a’l2/(2a’4>7
1
D = ,
2a4B

55
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Again, replacing 1/2 with 8, B? with B'/# and introducing A = 3/2 one finds

s s\ Dh
sr—zp = (o) = o

The parameter A will be related to the susceptibility exponent v later. Since
s" ~|T —T,°, for T ~T.,

the quantity s”/(B|T —T,|?) is a scaled spin variable. Similarly, Dh/|T —T.|*
is the magnetic field scaled by a specific power of |T'— T.|. An important
observation is that the equation of state can be written in terms of two scaled
variables s”/(B|T — T,|?) and Dh/|T — T,|* rather than with s”, T and h as
three independent variables. Though this observation is from Landau’s theory,
Widom hypothesized that it is true in actual systems near the critical point,
ie. when T'~ T. and h ~ 0.

3.1 Scaling Hypothesis for Order Parameter

Widom’s scaling hypothesis for order parameter is

"

S Dh
sz~ "oz

where W, (for T > T,) and W_ (for T' < T.) are two functions of a single
variable. The validity of this hypothesis is to be checked against experimental
observations. According to Landau’s theory, 8 = 1/2; A = 3/2 and Wy (z) are
universal functions. Only the amplitudes B and D depend on the details (a}
and ay) of the system. Before studying the predictions of Widom’s hypothesis,
a relation connecting v and A can be obtained. For T > T, the susceptibility
is

as" B—A11/!
X = (%)hzo ~ BD(T - Tc) W+<O)a

where W (z) is the derivative of W, (z). Thus, the parameter A, introduced
in the scaling hypothesis, is to be related to v as

A=p+7,

since y = (T —T,)7".

A prediction of the scaling hypothesis is Widom’s scaling law which relates
the exponents § (defined for 7' = T.) and § and v (defined for T" # T.). To
get this relation, assume that W, (x) varies as some power of x as x — o0.
That is,

Wi (z) = arz” as © — oo.
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h*
Figure 3.1: Scaled Magnetization Vs Scaled Field.

Then, for T'~ T,, Widom’s hypothesis shows that
s" Dh A

g

B|T — T.|? |T — T
That is

s” ~ Bay DT — T,
For T' =~ T, the temperature dependence of s” should vanish since it is known
that s” ~ h'/9. Thus, it is required that

_B
)\_Z'

Then one obtains
s" ~ Ba,Dh},

and hence A = 1/0 = $/A. Thus 0 is given by

_A_f+n

&) e
which is Widom’s scaling law. The experimental validity of this relation will
be discussed later. There are a few experimental facts which support the
scaling hypothesis.

(1) The measured equation of state data (i.e. relation connecting m, T and
h) show that when m* = m/|T —T,|? is plotted against h* = h/|T —T,|*, one
gets just two functions (Figure 3.1) for all temperatures. Thus all the data
for different temperatures fall on these two curves, one (W, ) for T > T, and
the other (W_) for T' < T..

(77) The equation of state for different materials are found to fall on identical
curves (within experimental errors) when proper amplitude factors B and D

5 (3.1)
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are introduced in the scaled variables. These experimental facts confirm the
existence of universal functions W, (z) and W_(z) in the scaling hypothesis.

(737) Furthermore, similar equation of state data for different fluids also fall
on the same curves (of magnets) and thus establish the universality of the
functions W, and W_.

(1v) The scaling hypothesis shows that y should vary as

[ BD(T =T,)7"W:,(0), T>T.
X~ { BD(T,—T)""W'(0), T<T, -

Thus, if the amplitudes are denoted as ¢y and ¢_ for T" > T, and T < T,
respectively, then their ratio is

ci  Wi(0)
. W.(0)

If the scaling hypothesis is correct, this should be a universal constant (for
given d and n). Landau’s theory gives ¢, /c_ = 2, while numerical results show
that ¢y /c_ ~ 5.03 for 3-D Ising model. The exact 2-D Ising model calculations
show that ¢, /c_ = 37.694. In addition to exposing the inadequacy of Landau’s
theory, these results show that the scaling functions W, (x) will depend on the
spatial dimension d and (most likely) order parameter dimension 7.

3.2  Scaling Hypothesis for Free Energy Density

As was done for the order parameter, the scaling form for free energy density
also can be motivated using the Landau’s theory expression. The hamiltonian
(with n = 1) in the Gaussian approximation is

H H(s")

— = + Z(ag + 6ay48” ? 4 ck?)|si|?. (3.2)
T T A

Therefore, following the calculations of Chapter 2, the free energy density can
be written as
A

T m
F(T,h) = Fp— /1 dk. .
(T, h) b 202 / " [ag + 6ays” 2 4+ ck:Z} (3:3)

The divergence of specific heat, within this approximation, arises from the
second part of F' and so it is termed as the “singular” part, F;. Note that
F, can be written as a function of ay ~ T — T, and s” ?/ay. The scaling
hypothesis for s” was motivated by the replacement

~ — =T
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According to the Widom’s hypothesis, this term is a function of h/|T — T,|*.
Therefore, the singular part F, may be written as
o

FvS %Xi|:|T—Tc|,|Cr—1_’|A

where X, are some functions of two variables. This constitutes the scaling
hypothesis for free energy density. Now, it is known that
0?F

= T2 ~|T-T.|™
¢ o7z~ | el

when h = 0. Hence, the singular part of free energy density should be of the
form

h
|T — TC\A} '
The same result can also be obtained with a slightly different argument. The
magnetization is given by

Fo~|T - TV

o, OF
m=s = —%
Therefore, the non-analytic part of s” is 0F;/0h. Thus Widom’s hypothesis is
equivalent to the ansatz
h
]

Fom T = L Ye [

where z is a parameter to be determined. Once again, the dependence of
specific heat on temperature shows that * = 2 — « and thus one gets the same

form for F. Using the definition s” = —dF,/0h, the exponents o, [ and A
can be related. Differentiation of Fj yields
oF. h
"n_ S — _|T— T. 2—a—A Y’ )

Note that the functions —Y| (z) are same as Wy (z) introduced in the scaling
form of s”. Since
§"(h=0)~ |T =T,

one gets the relation
0=2—a—A.

Now, use of the relation, A = 3 + ~, yields the Essam-Fisher scaling law
a+28+y = 2. (3.4)

Eliminating « with the help of Widom’s scaling law, this relation can also be
written as

a+B(1+dd) = 2. (3.5)
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Thus, among the four exponents «, 3, v and A, there are two independent
relations and hence if any two exponents are known, the other two can be
computed. These two relations, predicted by the scaling hypotheses, were
originally derived as inequalities, the Rushbroke’s inequality

a+p(1+9)>2,
and the Griffith’s inequality
a+28+v>2,

from thermodynamic considerations. Successive derivatives of Fy w.r.t h (at
h = 0) have temperature exponents differing by A. So A is usually known as
the gap exponent. It may be noted that all the three relations can be obtained
from the scaling ansatz for free energy density.

3.3 Scaling Hypothesis for Correlation Function

The hamiltonian of the Gaussian approximation, given in Eq.(3.2), shows that
the Fourier transform of the correlation function is

1 1
G(T. h k) == .
(T, h. k) 2 ay + 6ays” 2 4 ck?

This expression can be rewritten as

1 c 9
G(T, h k)= —— )
( B ) 20(1,2 CL2+6(Z4S”2+C]€2

Using the definition of correlation length, £? = ¢/a,, one finds that

11 €242
T h k)= —— .
G(T b, k) 2c k%14 6ay8” 2/as + £2k2

According to the scaling hypothesis, s” 2/as is a function of h/|T—T.|*. Then,
incorporating the exponent 1 (which is zero in the Gaussian approximation),
the scaling ansatz for correlation function is found to be
h

B

T — 72+77D e
G(T,h k) = K™D gk, Tz

where D depend on two scaled variables. The scaled field h/|T — T,|* ap-
pearing in G is the same as that in s” and F.

The correlation length &, which diverges near T, is one of the characteristic
lengths of the system. Other lengths like the atomic spacing and range of
interaction are negligible when compared to ¢ near T.. Therefore, as done
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above, one may assume that the important length scale of systems near the
critical point is £ and incorporate that in the scaling form for the correlation
function. This assumption is in accordance with the universality observed in
critical behavior - systems differing in small length scales are all characterized
by the same exponents. Since

f ~ |T - TC|7V7

G can also be written as

k h }
T — T |T —-TJ|*"
Now, note that y = G(k = 0)/T and when h = 0,

G(T,h, k) = k"D |

X ~ [T-T,/|7.
Therefore, x can be expressed as
o~ T —2+n N —v
x ~ limk Da[k|T = T.]7,0].
For the r.h.s to have a finite limit as £ — 0, one should have
D (x,0) — 2* " as x — 0.

Hence, Dy (k|T — T.|7",0) should vary as (k|T — T,|7)*" as k — 0. This
implies that
X ~ |T =T

Therefore, one gets a new scaling law

v =v(2-n), (3.6)

connecting v, v and 7. The three independent scaling laws obtained so far
show that, out of the six exponents, only three are independent.

3.4 Hyperscaling Law

All the three scaling laws obtained do not involve the spatial dimension d.
The hyperscaling law relates d, v and a. When h = 0 and 7' > T, the scaling
form obtained for free energy density yields

F,~|T —T,|**Y,(0).

The Gaussian approximation of Eq.(3.3), with s” = 0 (since h = 0 and 7" > T,)

gives
Tk 4
F,~ 7”’/11@2 + k) k4L dk.
0



62 Renormalization Group Theory

Integration by parts yields

derldk,
as + ck?!’

T i
~ Lhds 2y _
Fom o (A’ In(az + cA?) - 2c 0/

Since the first term does not yield a divergence in the derivatives, the singular
part of Fis
T 2 | k*Hidk
For ——Kkg— | ——.
2 °d ) + ck?
Changing the variable to k' = k&, where £% = c/ay, one gets

€A k‘/ d+1d/{:/

1
E%—/———.
&) TR

Rewriting the integrand as
k?l d+1

1+ k2

k?/ d—1
N

/ d—1

F, becomes

1 gdAd £Ak,/ dfldk:/
%@hj_ )
0
The integral on the r.h.s has already been evaluated in Chapter 2. Thus for
large & one finds
h o fs

Fs@’fO‘i‘?‘ng‘f‘Fd,
where fo etc. are constants. The temperature dependent contribution to
specific heat arises only from the last term since £~2 ~ |T' — T,|. Hence the
singular part of free energy density varies as F; ~ £~¢. Now, the experimental

fact that £ ~ |T'— T.|™" can be used to conclude that

Fy

Fy~|T —T,"".

Comparing with the scaling form (when h = 0), one finds that 2 — o = vd or
a new scaling law

a=2-—vd. (3.7)
This relation involving the spatial dimension is known as the hyperscaling law.
3.5 Scaling Laws from Scale Transformations

In this section, the four scaling laws are rederived from scale transformations.
The spatial length scale characterizing systems near the critical point is the
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correlation length. Further, its temperature dependence is & ~ |T' — T.|™"
where v is the correlation length exponent. If the dependence of various phys-
ical quantities on length scales can be determined, their temperature depen-
dence may be obtained by assuming that & is the only important length scale
in the system. Of course, this assumption is meaningful only near T,. First
of all, consider scale transformations to determine the dependence of physical
quantities on length scales.

If the unit of length is changed by a factor ¢, then the spatial interval Ax
changes to Az’ = Az/q. Therefore the scale dimension of Az is —1. Thus, the
scale dimension of wave vector k is +1. In general, if any quantity A changes
to A’ = Aq', then its scale dimension is d(A) = [. Thus the scale dimension of
volume is d(V') = —d. The scale dimension of ¢ is, of course, —1. According
to the scaling hypothesis, the correlation function G(k) for h = 0 is of the
form

G(k) ~ €7Q(Ek),

where Q(x) is related to D, (introduced earlier) as
Q(x) = "Dy (,0).

This form for G(k) is based on the assumption that it can be expressed in
terms of the scaled wave vector, and £ is the only important length scale.
This relation then shows that the scale dimension of G(k) is d(G) = n — 2.
Now, from definition

G(k) ~ < (spin density)* > V.

Hence the scale dimension of spin density s is
1 1

The total free energy is independent of change in length scale, but the free
energy density (F) is proportional to V! and hence d(F) = d. Now, magne-
tization is

m =< spin density > = —0F/0h.

Hence the scale dimension of A is
1
d(h) =d—d(s) = §(d_ n+2).

It may be surprising that an externally applied field is found to be altered
by a change of the length unit for the system. For consistency of the various
thermodynamic relations, the field has to be modified, as one is accepting the
scaling form of G(k). Finally, from the definition of Fourier amplitude,

s(x) = \/1? zk: sk exp(ik - x),
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Table 3.1: Scale Dimensions.

quantity  dimension

Ax —1
k +1
£ -1

Sk (n—2)/2
F d
1% —d

h (d—n+2)/2

one gets d(sk) = (n — 2)/2. These results are summarized in Table 3.1.

The hyperscaling law can be obtained in the following way. The dependence
of F on the scale parameter ¢ is as ¢?. Since ¢ ~ ¢~!, the dependence of F' on
¢ should be as €77 so that F'/? and ¢! have the same dimension. Now,

82F vd—2
O__Tﬁ N|T_Tc| )
since £ ~ |T — T,|7. Since C varies as |T — T.|~“, one gets the hyperscaling
law,
a=2—uvd.

Since m ~ ¢%*), m is proportional to |T' — T,|**). Thus one finds that

B = vd(s) since the exponent should be 8. That is,

v

ﬁ:§(d+77—2). (3.8)
Again, m ~ ¢¥®) and h ~ ¢*" | which mean that m ~ R /4" Since
m ~ h/? one gets 6~' = d(s)/d(h), and hence

_d—n+2
S d+n—-2

d(s)

b} (3.9)

Further, note that

% ~ qlO=dh)  gd)=dls) | Ad(s)—d(h)}
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Therefore one finds that

XS an
Then, the relation x ~ |T'— T,|™7 yields

v=v(2-n).

It is important to summarize the points emerging from the above derivation
of scaling laws.

(7) All the four relations have come about by matching the scale dimensions
of various quantities. But the scale dimensions d(G), d(s), d(sx) and d(h) were
obtained using the scaling ansatz for the correlation function which is based
on the assumption that the correlation length is the only important length
scale near the critical point.

(77) Using the hyperscaling relation, Eqs.(3.8) and (3.9) can be rewritten
as the Widom’s scaling law in Eq.(3.1) and the Essam-Fisher scaling law in
Eq.(3.4). Therefore the basic relations may be collected together as

§ = (B+7)/8,
a + 260+v=2,
v7o= V(2_77)7
a = 2—vd.

(74) Thus, there are four independent relations among the six exponents,
and hence only two exponents are independent. Note that the two definitions,
one for ¢ and the other for G(k), were used in the derivation of scaling laws.

(7v) The hyperscaling law is satisfied by the exponents in Gaussian ap-
proximation (« =2 —d/2 for d <4, o =0 for d > 4 and v = 1/2) only for
d < 4. Since the Gaussian approximation is expected to be correct for d > 4,
it should be suspected that the hyperscaling law is valid only for d < 4.

(v) The 2-D Ising model exponents, « =0, F=1/8, v=1, n=1/4, v=
7/4 and A = 15, satisfy the scaling relations.

(vi) For isotropic ferromagnets (n = 3), putting experimental values v =
1.33 and n = 0.07, the scaling relations yield v = 0.69, o = —0.07, 3 = 0.37
and § = 4.6. For liquid-gas transition (n = 1), experimental values v = 1.20
and n = 0.11 and the scaling relations yield v = 0.64, o = 0.08, § = 0.36 and
0 = 4.4. These ‘calculated’ results are in agreement with the measured values
within 10% accuracy.

3.6 Kadanoff Transformation and Scaling

Kadanoff has developed a different set of arguments which lead to the scaling
ansatz for free energy density and correlation function and hence the scaling



66 Renormalization Group Theory

O @] O O @] (@]
(@] (] o) o @] (@]
(@] ] @) @) (@] (@]
(@] (] @) @] (@] (@]
(@] (@] @] @] (@] (@]
qao
Qg
o o o e—o o

Figure 3.2: Ising Lattice and Cells.

laws. Consider the Ising model and imagine that the lattice is divided into
cells as shown in Figure 3.2. The side length of a cell is gay where ag is the
lattice spacing. The parameter ¢ is chosen such that ay < qag < &, the
correlation length. Thus there are a number of lattice points in each cell.

If the interactions between the cells are turned off, the correlation length
will be less than qag. Since £ > qag in the actual case, it can be concluded
that the interactions between the cells are very important. Experimental
observation of universality indicates that the cooperative behavior of a system
close to the critical point is insensitive to features over length scales smaller
than &. The cell size is one of such insensitive parameters.

An average spin parameter u., where ¢ denotes the cell index, may be
associated with each cell. For ¢ = 1, one should have pu. = s;. It can be
expected that, for £ > qgag, most of the spins in a particular cell are in the
same direction. Further, the average spin parameters {ju.} should be such
that the interaction among them and with an external field yield the long
range correlations existing in the original system. Thus, the attempt is to
average out the short distance variations of the spins s; and make an Ising
model with average spin parameters {x.} so that the new model has the same
characteristics over long length scales. It is a hypothesis that a new model,
satisfying these requirement, can be constructed.

The new Ising model, which has a spacing gay, is supposed to have the same
correlation length. If the correlation lengths are measured in units of lattice
spacing, the correlation length of the new model is much smaller than that
of the old model. Note that the correlation length is always to be compared
to a basic length scale, such as lattice spacing, to decide whether the system
is near the critical point or not. Because of the small correlation length, an
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independent view of the new system shows that it is away from the critical
point than the original system. This means that the temperature and field
parameters of the new model are different from those of the old model. If the
critical temperatures of the two models are same, then the parameters

e=(T-T,)/T., h=he/T,

will have different values ¢’ and A’ for the new model. The parameters ¢ and
h' should describe, as said earlier, the interaction between the cells and with
an external field. Note that € contains T, and hence the coupling constant
of the Ising model. If the external field is absent in the original model, it
should be so in the new model also. Further, 2’ should depend on the cell size
parameter (¢q) in such a way that A’ = h when ¢ = 1. Therefore, one may
assume that A’ = ¢*h where x is some number. According to the discussion
on scale transformations, x is the scale dimension of the field. In a similar
way, it may be assumed that when original system is critical (¢ = 0), the new
system also is critical (¢/ = 0). Then, as in the case of h, one may assume the
relation € = ¢Ye where y is some other number. These assumptions yield the
scaling ansatz for free energy density and correlation function.

3.6.1 Relation between Cell and Site Spins

To find a relation connecting p. and s., consider the change in energy AE due
to a change Ah in the field. Here, s, is the site spin for some ¢ (site index)
belonging to the ¢ cell. AFE is given by

This change in energy should be the same in the new model also. That is

AE = Z AN T

Assuming that the spins in a particular cell are in the same direction, one gets
AFE = Z Ah Z s; = Z Ahg?s,,
c i€c c
where s., the site spin for any ¢ belonging to cell ¢, takes values +1. Substi-

tuting for Ah, one gets
AE =Y AW q "¢’s,,

which implies that

He = qd_xsc‘
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3.6.2 Scaling of Free Energy Density

Let the singular part of free energy density of the original model be denoted
as Fy(e, h). Since the new model is again an Ising model, the singular part of
free energy density will be the same function Fy(€’, h') of the variables € and
h'. There are ¢ original spins in each of the cells of the new model. Therefore,
one gets the relation

q*Fy(e,h) = F,(', ).

Substitution of ¢ and A’ leads to a functional equation
Fy(e,h) = ¢~ F(eq?, hq®).

According to Kadanoff’s assumptions, the parameter ¢ (with the condition
ap K qag < &) is arbitrary. That is, the functional equation must be satisfied
for all ¢ satisfying this condition. This is possible only if F(e, h) is of the form

h
— ||y
F,(e,h) = |¢| Y<|E|x/y).
where Y is a suitable function of the scaled variable h/|e[*/¥. By direct sub-
stitution, it can be easily verified that this form for F§ satisfies the functional
equation. With the identifications, 2 — o« = d/y and A = z/y, the above
expression is found to be the same as the scaling form for free energy density.

3.6.3 Temperature Dependence of &

The original model and the cell model should have the same correlation length.
That is, {(e, h) = £(€/, h'). Since both models are Ising models, the functional
dependence of £ on temperature and field variables in both models is same.
Introducing the lattice spacing ag, the equality can be expressed as

£(e, h) q&(é’, h')

Qo qagp

If £ denotes the correlation length in units of lattice spacing, the functional
equation becomes

£ (e, h) = q€" (eq, hq"),
where the expressions for ¢ and A’ have been used. This fact, that the cor-
relation length (in units of lattice spacing) is smaller for the new model by a

factor ¢, was stated earlier. Since ¢ is arbitrary, the solution of the functional
equation is of the form

E (e ) = I (),

BRE
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where f is a function of the scaled field variable. For h = 0, one gets

£"(€,0) = el f(0),

which is the experimentally observed divergence of correlation length if v =
y~'. Combining with the relation, 2 — o = d/y obtained earlier, one gets the
hyperscaling law o = 2 — vd.

3.6.4  Scaling of Correlation Function
The spatial correlation function of the original Ising model is
G(r,e,h) =< 8; Sivyr >,

Let all distances be measured in units of the lattice spacing ag. As in the
case of correlation length, it is necessary to consider distances in natural units
to obtain a functional relation for the correlation function. The cell spins
associated with s; and s;;, are . and iy, Their separation in units of
the cell lattice spacing is " = r/q. The correlation function < g, fieiy/q > of
the new model is the same function G of the variables r’, ¢ and h’. Using the
relation . = ¢*~*s., one gets

G(r, e, h)(qdfm)Z = <8 Siqr > (qdfx)Q

= < |lUg Hatr/q >
= G(r/q,é,n).

Again, substitution of ¢ and A’ yields the functional equation
G(r,e,h) = ¢ *G(r/q,eq”, hq").

Solution of this functional equation is

G e.h) = e g (rlel . ).

The Fourier transform of the correlation functions are, then, related as

h
Glk,e;h) = e [ exp(ik ) rlel”, |€|$/y}dr
h
_ 2(d—=)/y—d/ . -1/
= e Y y/exp [@k z|e| y}g[z, |E|x/y}dz

= el g e, ).

With y~! = v, and hence |e| /Y ~ |T — T.|7 ~ £, one gets

h
G(k.e,h) = k(dfzx)D@f: ]T—T]A>’
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where ) y )
£, ]T—Tc]A) =[] g(kfa Maz/y),

D(k: ;

and .
x
A_§ : x—§(d+2—n).

Thus the scaling form of correlation function can also be motivated using
Kadanoft’s ideas. Note that the expressions for z and d —x = (d — 2 +n)/2
match with the scale dimensions of h and magnetization (or spin density)
obtained earlier. The main assumptions of Kadanoft’s derivation of the scaling
behavior are the following.

(i) Since correlation length is very large near the critical point, one may
define a new Ising model with cell averaged spin variables where the cell size
q satisfies the conditions ag < qag < &.

(ii) The new spin variables for the cells are to be related to the old vari-
ables with the requirement that the interactions of the new variables among
themselves and with an external field reproduce the long range correlations in
the original model.

(iii) Parameters of the models are related by power laws.

3.7 Cell Hamiltonian and Kadanoff Transformation

Since the cell averaging procedure, introduced by Kadanoff, explains the scal-
ing behavior, a rigorous way to obtain the cell hamiltonian is discussed below.
The cell spin variable is defined as the average of the spins belonging to a
cell, i.e. the sum of spin values in the cell divided by ¢¢. For describing the
spin variations over distances larger than qag, these cell averaged variables
are expected to be adequate. However, they can not describe spin varia-
tions over distances smaller than qag. This feature is similar to that in an
Ising model where the cut-off length for spin variations is the lattice spacing
ag. The Landau-Ginzburg model accounts for spin variations over distances
larger than a cut-off value b = 27/A.

Now, recall that if P(qq, ¢2) is the joint distribution of two random variables,
@1 and @9, then the distribution of @ = (@1 + Q2)/2 is given by

1 1
P(q) = /P(ql,qz)5[q — 5l + ¢2)|dqdgy = <d|q - lal+ q2)| >
The cell spin is defined as

se=q""Y s,

i€c
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The symbol 3, indicates summation over all lattice points 7 belonging to the
cell ¢. The cell parameter u. of previous section is proportional to s.. Thus
the probability distribution of the cell variables is

P/[S] = <H5[3c_qdzsz} )

166
— /exp Hé[ _dZsl} Hdsi,
Z i1€c 7
where H|[s| and Z are respectively the hamiltonian and partition function of

the Ising model. The hamiltonian H'[s] and partition function Z’ of the cell
model are related as

P'[s] = leexp[ HJ,ES]}.

The two probability distributions, P[s] and P’[s], or the hamiltonians H|s]
and H'[s], are equivalent as far as spin variations over distances greater than
qag are concerned. Obtaining H'[s] from a given H|[s] is called a Kadanoff
transformation K,. It may symbolically be written as

1'ls] = K,H[s),

where ¢ is the cell size parameter. Obviously, K; (obtained with ¢ = 1) is the
identity transformation. If another Kadanoft transformation K is performed,
one gets

H"[s] = KyH'[s] = Ky K,H|s].

Two transformations lead to a cell size parameter ¢'q. Therefore, H"[s| may
also be written as
H"[s] = K,y H][s].

Thus the transformations { K} have the property
Ky Kq = Kqg

Kadanoff transformation can not produce any singular behavior, in the ther-
modynamic quantities, since the long wave length variations of spins, i.e. vari-
ations on a scale larger than gag, are unaltered by it.

3.8 Finite Size Scaling

The scaling hypotheses introduced so far, for the various thermodynamic quan-
tities, have been in reference to an infinite system. It is of interest to see how
they can be generalized to the case of finite systems. The linear size L of a
finite body is an additional length scale and one would expect all thermody-
namic quantities to depend only on the scaled variable L/¢(T). Note that
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the correlation length £(T") ~ AT, where AT =T — T, is the fundamental
length scale in the critical region. Suppose that some physical quantity P
varies as (A7)7?, in an infinite system, with exponent p (for example, «, f3,
etc.). The finite size scaling ansatz for P, in the limit of large L and small
AT, is

P(T, L) ~ (AT) 7| =]

) p f(T) Y

where f, is some suitable function characteristic of the quantity P. The func-
tion f,(z) should approach unity as © — oo so that P(T, L) reduces to its
bulk form as L — oco. When L is finite, all the physical quantities are ana-
lytic functions of the thermodynamic variables. Recall that the divergence or
the anomalous behavior in the critical region is a manifestation of the infinite
correlation length which exists only in an unbounded system. The analytic
character of P(T, L) is recovered if it is assumed that f,(z) — 2/ asz — 0.
Then, as T' — T,, P(T, L) varies as

P(T,L) ~ AT P[L(AT)"]?" ~ LF/".

This result, which is a consequence of the finite scaling ansatz, shows that the
behavior of P even in a finite system is determined by the critical exponents.
Taking P as the free energy density, one gets

F(T, L) ~ (AT)** fr|L(AT)"],

since p = a — 2. If the field strength h is non-zero, the function frp can be
generalized as

h

F(T.L) ~ (AT fel g

L(AT)"].

This scaling form will be derived using renormalization group ideas in the
following chapter.
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Chapter 4

Renormalization Group Theory

The scaling hypotheses for important thermodynamic quantities were intro-
duced in the previous chapter. Then, scaling laws, which are relations among
the critical exponents, were derived by determining the changes in physical
quantities due to a change in length scale, and assuming that the correlation
length is the only important length scale in critical region. Kadanoff’s hy-
pothesis about the equivalence of two models differing in short length scale
features, but yielding identical long length scale properties, was also discussed
there. Though this hypothesis could be used to motivate the scaling forms for
the thermodynamic quantities, a number of adhoc assumptions were necessary.
Nevertheless, it suggests that the averaging process, which smears out short
length scale features, is something like a symmetry transformation for critical
phenomena. Many characteristics of physical systems can be understood if
the symmetries in the system are known. Effects of small perturbations which
destroy the symmetries can also be classified using the characteristics of the
unperturbed system. Spherically symmetric one particle quantum mechani-
cal systems illustrate these points. The spherical symmetry of the potential
yields the usual quantum numbers (n, [, m,---) for labeling the states, selec-
tion rules for transitions induced by a non-symmetric perturbing potential,
etc. Thus, if Kadanoff transformations can be developed as symmetry oper-
ations for critical systems, it might become possible to extract many of their
general features near the critical point. The renormalization group (RG) the-
ory employs Kadanoff transformations and a change of spatial length scale to
extract the properties near the critical point. Within this theoretical frame-
work, the scaling hypotheses emerges in a very natural manner. Furthermore,
it also provides methods for calculating the critical exponents. First of all,
the RG ideas are elaborated below using the 1 — D Ising model.

74



Renormalization Group Theory 75

a
O e2o e O e O e o

Partial Summation

i

o2 4 o o o
Spatial Rescaling
ao

@] C—™o @) @) @) O O O

Figure 4.1: Steps involved in RG Transformation.

4.1 RG for 1-D Ising Model

The hamiltonian for the nearest neighbor 1-D Ising model is

H
? = _kZSijJrl — hZSj,
J J

where k = J/T and h = h,,/T. The partition function for N spins is
H
ZN: Z eXp(—?)

con fig

The hamiltonian is completely specified by two parameters k and h. So, one
can imagine a two dimensional parameter space, with each point in the space
representing a certain hamiltonian. The free energy per spin is

FIH] = F(k, h) = —]TV In(Zy).

A Kadanoff transformation can be performed by summing the configurations
of every alternate spin variable in the calculation of Zy. This procedure will
give another Ising model (with parameters k" and h), but with a lattice spacing
which is twice the original spacing. Then, a change in the unit of length is
introduced (in fact the length unit is doubled) so that the new model looks
exactly like the old one. From the hamiltonian of the new model, it will be
possible to determine the parameters &' and A’ in terms of & and h. Thus the
two operations, partial summation of spin configurations and spatial length
rescaling, can be thought of as a transformation in the parameter space. The
two operations are indicated in Figure 4.1.
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The probability distribution of the spins is

P({s:)) = 5 exp(—).

The probability distribution of the new model can be expressed as
P'{sun}) = > P{si})

Note that the partition function computed from P’ will be Z itself. Therefore
the hamiltonian of the new model can be defined as

exp(—j;{/): > exp(—];).

con — i=even

Defining p(s;, $;+1) as

1
p(8i; Siy1) = exp (k8i8i+1 + §h8i)7

the Boltzmann factor exp(—H/T') becomes

exp ( — Ij—{) = exp (;hsl) Hp(sl-, Sit1) €XP (;hsN).

Now, let p/(s;_1, si+1) be defined as

Pl(Sifl, 5i+1> = Z p(Sifh Si)P(&;, S¢+1)

con — 8;

h
= 2cosh[k(s;—1 + Si+1) + ] exp[§(si,1 + si41)]-

Then, assuming N to be odd, the new hamiltonian can be written as

exXp ( - [;I) = €Xp (;L(Sl + SN)) Hp/(SQz‘—la 82i+1).

Now, p’ may be expressed as an exponential function so that the parameters
k' and h' of H' can be readily identified. Note that when s5;_; and so;41
take values 1, (sg;_1 + S2;+1) takes values +2 and 0. Hence p’ takes three
distinct values. Therefore, three parameters are required to express p’ as an
exponential function. Thus p’ may be expressed as

h
P'(S2i-1,82i+1) = 2cosh[k(si—1+ S2i11) + A eXp[§<S2i—1 + $9i41)]
/

= explk'sei—182i41 + 5(5‘%—1 + S9i41) + '], (4.1)
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where ¢ is the additional parameter. Then, H' can be written as an Ising
model hamiltonian

H' C/
T = _k/ZSQj_1$2j+]_ — h/ZSQj_]_ — (N — 1)5
J J

On renumbering the spin variables as sg;_1 — s;, H'/T takes the form

H' , d
?:—k/28j8j+1—h ZSJ_<N_]')§
J J

Then, Eq.(4.1), which defines the new parameters, is

/

h
exp (k/SZ’SiJrl + 5[82 + Si+1] + C/)
h
= 2cosh[k(s; + siy1) + I exp[§(si + Sit1)]- (4.2)

Together with the constant term (N —1)c’/2, H' will yield the same partition
function. The constant ¢ is simply the free energy (per spin) arising from
the spins whose configurations have been summed up in obtaining H'. The
definition of H' may be modified as

H' . H

exp ( N ? - NC) N con —Zize'l)enexp ( - ?)’

where N’ &~ N/2 since N is a large number. Then, H’'/T is given by

H/

? = K Z S§jSj4+1 — n Z Sj,

j j

and it is identical to the hamiltonian of the original Ising model. With this
definition of H’, the partition functions Z}, and Zy are related as

Zyrexp(—=N'd) = Zy. (4.3)

The equations for &' and A’ can be obtained by substituting the possible
values of s; and s;41 in Eq.(4.2). Putting s; = s;41 = 1, one gets

exp(k' + 1/ + ') = 2cosh(2k + h) exp(h),
while the case s; = —1 and s;;1 = 1 yields
exp(—k' + ¢’) = 2 cosh(h).

The same relation is obtained with s; = 1 and s;;; = —1. Finally, s; = 5,11 =
—1 leads to
exp(k' — W' + ) = 2 cosh(2k — h) exp(—h).
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These equations can be easily manipulated to obtain expressions for &', b’ and
c’. The final results are

cosh(2k — h)
4k = h(2k + h)————+——=
eXp( ) cos ( + ) COSh2(h) )
cosh(2k + h)
20 = 2h)———=
exp(4¢) = 2% cosh(2k 4 h) cosh(2k — h) cosh?(h). (4.4)

Thus, with any given values of & and h, k' and A’ can be calculated. In
other words, starting with an Ising model, a new Ising model can be derived
by employing partial summation of the spin configurations. This procedure
is usually known as spin decimation. However, the resulting lattice has a
spacing 2ag. So the unit of length is doubled so that the numerical value
of the new spacing is same as the original one. Due to this rescaling, any
interval Az in the original model becomes Az’ = Az /2. Instead of decimating
alternate spins, if every ¢ spins are decimated and a spatial rescaling factor ¢ is
introduced, the relation obtained is Az = ¢Axz’. In particular, the correlation
length of the two systems are related as

§(k, h) = q§(K' ). (4.5)

Thus, spin decimation and spatial rescaling produce a new system with a
smaller correlation length. Therefore, unless £(k,h) = oo, this procedure
drives the system away from the critical point. Since H and H’ are identical
in structure, the functional forms of {(k, h) and &(k', h') are the same.

Using the definition of free energy per spin,

T
F[H] = —Nln(ZN),
and Eq.(4.3), one gets

gF[H] - ¢ = F[H, (4.6)

where the general relation gN' = N has been used. The factor ¢ in this
relation indicates that each site of the new model contains ¢ sites of the old
model. The parameter ¢ is the contribution (per site) from the decimated
spins.

Flow Equations The equations connecting the parameter set (k',h’) to
(k,h) are known as flow equations. Symbolically, they are expressed as

K = Ru(kh),
W = Ru(k,h).
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The equation for ¢ is not considered since it is explicitly given by k and h.
Since k = J/T, these equations can also be rewritten in terms of 7" and h as

T/ = R1<T,h),
N = Ry(T,h).

Thus, the application of an RG transformation produces an identical system
but at a different point in the parameter space. The fixed point (7%, h*) of
the transformation is defined as

T = Ry(T",h"),
Wt o= Ry(T* h).

By definition, the fixed point is unaltered by the transformation. That is, if
H = H*, then H' = H*. However, the correlation length at the fixed point
must satisfy Eq.(4.5),
§(I7, 1) = q§(T7, h7),

where ¢ is the scale factor. This equation has solutions (7™, h*) = 0 or co.
The zero value is associated to a paramagnetic state while the infinite value
corresponds to a system at the critical point. Thus (neglecting the solution
E(T*,h*) = 0) the fixed point in the parameter space represents a critical
system since the correlation length corresponding to that point is infinity.
The flow equations can be linearised near the fixed point by writing

T = T+ AT,

N AN
T = T*+AT,
h = h*+Ah.

In matrix notation, the linearised transformation equations are

AT'\ [ Ru R\ [ AT
( AV ) B ( Ry Ry ) ( Ah > (4.7)
where
OR . OR"
R11 87T ) R12 - W )
 ORy ., ORy
R21 - 37T ) R22 - W .

The deviations AT and Ah can be expressed as

AT
(80 )==(a) =

(o) (49
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where e; and e, are the eigenvectors of the 2 x 2 matrix with eigenvalues p;(q)
and ps(q). The combining coefficients z; and z; can be expressed in terms of
AT and Ah. Then the linearised RG equations can also be written as

( %;fl ) = z1p1(q) ( en ) T 22p2(4) ( o ) ’ 49

€21 €22

If the transformation is applied once again, one gets AT” and Ah” from AT’
and Ah/. That is,

AT e e
(an ) ==et@ () + =i £2)
However, AT” and Ah” could have been obtained from AT and Ah by deci-
mating ¢ spins and then employing a spatial rescaling by ¢>. Thus one can

also write
( ﬁg,l,/ ) = 21p1(¢°) ( 21 ) + 2202(q%) ( 2; ) :
The two expressions obtained for AT” and Ah” show that
pi(q®) = p(a),i=1,2.
For this relation to be obeyed for arbitrary ¢, one should have
pi(q) =¢" i=1,2.

Thus the dependence of the eigenvalues on the parameter ¢ is obtained.
To work out the eigenvalues corresponding to the flow equations (4.4), it is
more appropriate to define a reduced temperature

4J
Ty = exp(—4k) = exp(—?).

Thus at T'=10, Ty =0 and at T' = 0o, Ty = 1. The reduced temperature Ty
and h are then the parameters characterizing the hamiltonian. In terms of T
and h, the flow equations reduce to

o cosh?(h)
O 7 Y14 Ty + 2T cosh(h)’
1 el + e T,
h = h+-In(——).
+2 n<€7h+€hT0)

The fixed point values are h* = 0, and 7j = 0 and 7§ = 1. The last value
corresponds to T = oo and hence represents the paramagnetic state. Thus
(Tg,h*) = (1,0) is a trivial fixed point which is of no interest. The point
(T, h*) = (0,0) is the non-trivial fixed point. The elements of the matrix
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in Eq.(4.7) are given by Ry; = 4, Rjs = 0, Ry; = 0 and Ry = 2. Thus the
transformation matrix is diagonal and hence its eigenvalues are

pi(g=2) = 4=2°

p2g=2) = 2=2,
which yield y; = 2 and yo = 1. With the usual set of eigenvectors, e; = (1,0)
and e; = (0,1), Eq.(4.8) yields z; = ATy = T and 2z = Ah = h. Thus, in
the neighborhood of the fixed point (7j, ”*) = (0,0), the RG transformation
(4.9) can be written as

T, = 2T,
B = 2'h.
Generalizing to the case of arbitrary scale factor ¢, one gets
T, = ¢*Ty
B = q'h.

Note that these are same as the heuristic relations proposed in Kadanoff’s
derivation of scaling behaviour. In the notation used there, x = y, = 1 and

y=1 =2
The relation between the correlation lengths of the two systems is

§(To, h) = q&(Ty, 1) = q&(¢"* To, ).

Now, consider the case h = 0, that is, the original system is without any field.
Then £ is given by
§(To) = ¢€(¢" To).

The solution of this functional equation can be obtained by giving a special
value to ¢ which is arbitrary. Putting ¢ = Tofl/ Y1 it is found that

§(Ty) = Ty ™ e(1) = Ty €(1).

Thus, the parameter y; can be identified as v=! where v is the correlation
length exponent. This relation also shows that

§(T) = £(Th) ox exp(+4.v/T),

Thus, for the 1-D Ising model, an exponential divergence is obtained, as com-
pared to the usual power law divergence.
Eq.(4.6) for free energy (per spin) becomes

171(7107 h) = q71F<T6, h/) = qilF(qleo, quh),
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where the term ¢ is omitted. The effect of that term will be discussed later.

Once again, the choice ¢ = T /¥ yields

h
F(To, h) = (TO)I/ylF(l’ Tyz/yl)’
0

which is of the scaling form if

1
— =2—-q, P2 _ A

Y1 Y1
The detailed analysis of this model has, thus, shown that divergence of phys-
ical quantities and scaling behaviour can be understood in terms of the RG
approach. The RG transformation sets the system in motion in the parame-
ter space and so this approach recasts the problem of critical behaviour as a
dynamical problem.

4.2 General Renormalization Group

A specific model of a system is defined by a hamiltonian which contains several
parameters like as, a4, ¢ and h in the Landau-Ginzburg hamiltonian. Thus a
parameter space is imagined and the state of the system is represented as
a point in this space. The RG approach is based on the observation that
two models of critical behaviour are equivalent if they differ only in the short
length scale variations of microscopic variables (like spin variables). So one
starts by investigating how the parameters in a coarse grained model are
related to those in a detailed model. If the coarse grained model has the
same structure of the detailed model, then it is also represented by a point
in the parameter space. As explained in the example of 1-D Ising model, the
RG transformation takes a point in the parameter space to another point.
This picture then naturally leads to the concept of a fixed point in parameter
space, the hamiltonian corresponding to the fixed point being invariant under
the RG transformation. With a slight generalization of the concepts used
in the example of 1-D Ising model, the scaling theory and universality of
critical phenomena can be understood in terms of the properties of the RG
transformation near a fixed point. The three steps involved in a general RG
transformation are discussed below.

4.2.1 Reduction of Degrees of Freedom

In general, a coarse grained model is obtained by averaging the microscopic
variables over a certain local region. Therefore, coarse graining leads to a
reduction in the number of degrees of freedom. Recall that the cell averag-
ing procedure, introduced by Kadanoff, led to the scaling hypotheses. Now,
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consider a rigorous method to obtain the cell hamiltonian. This method was
explained earlier, but is repeated here with slight generalization. The cell spin
variable is defined as the average of the spins belonging to a cell, that is

si”:id<23fj>,
q xec

where the symbol . indicates that the summation is over all lattice points
x belonging to a cell of size qag, where ay is the lattice spacing. Note that each
cell contains ¢? spins, and the index p denotes the spin component. For de-
scribing the spin variations over distances larger than gag, these cell averaged
variables are expected to be adequate. However, they can not describe spin
variations over distances smaller than gag. This feature is similar to that in an
Ising model where the cut-off length for spin variations is the lattice spacing
ag. Similarly, the spatially discrete Landau-Ginzburg model hamiltonian

H c
? = bdz [ao + CLQS)Q( + CL4Si — hS)l( — ﬁ%:(sx — sy)2 }7

X
or its continuous version

Hs|
T

_ / (a0 + a2s*(x) + aus' (x) — hsa (x) + [Vs(x)]?) dx,

v
accounts for spin variations over length scales larger than a cut-off value b =
27 /A.

Since the cell spin is defined as a sum over the spins in a cell, the probability
distribution of the cell variables is

P"ls"] = < Hé(sﬁi "—q_dZs@ >
X

xece

- 2 e (P - S T

xec

where H|[s| and Z are respectively the hamiltonian and partition function of
the Ising model or the L-G model. In writing this equation, the definition of
the distribution of sum of random variables has been used. The hamiltonian
H"[s"] and partition function Z” of the cell model are defined as

1 !l//[sl/:l
"yt .
P"[¢"] = eXp( 7 )

Note that Z” = Z. Equivalently, H"[s"] can be defined as

exp(— HH[S”]) = /exp(— " )Eé(s‘,ﬁ " — q_dZS@Edsﬁ.

[5]
T T XeEce
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The two probability distributions P[s| and P”[s"] or the hamiltonians H|s]
and H"[s"] are equivalent as far as spin variations over distances greater than
qag are concerned. Obtaining H"[s"] from a given H|[s] is called a Kadanoff
transformation K,. In a symbolic manner, it may be written as

H"[$"] = K, H|s],

where ¢ is the cell size parameter. With ¢ = 1, one gets the identity transfor-
mation K;. If another Kadanoff transformation K, is performed, one gets

KqIHH[SH] = Kq/KqH[S].

Two transformations lead to a cell size parameter ¢’q. Therefore one can also

write
Kq/H”[SH] = Kq/ qH[S].

Thus the transformations { K} have the property
KyK, = K,

This defines the multiplication law for the operators {K,}. The operator K,
does not have an inverse since H can not be obtained from H”. Therefore,
the operators {K,} are said to form a semigroup. Note that the Kadanoff
transformation can not produce any singular behaviour in the thermodynamic
quantities since the long wave length variations of spins are unaltered by it.

For the spatially continuous L-G model, H[s] can be expressed in terms
of the Fourier amplitudes s;; of spin component s;(x). Now, s;(x) contains
Fourier modes with & in 0 to A = 27/b or wave length from b to co. The
aim is to introduce a coarse graining so that the cut-off wavelength is ¢b or
the cut-off value of k is A/q. Thus, P”[s"] is obtained by integrating out the
Fourier amplitudes with k in A/q to A in Pl[s|. That is, the hamiltonian H"[s"]
is given by

exp ( — HN[SN]) = /exp ( — HM) H ds;x.

T T i AJq<k<A

Then, H"[s"] (and hence P"[s"]) will contain Fourier amplitudes with k£ < A/q.
Thus it describes spin variations with a wave length greater than ¢b. That is,

’(x) can be expressed as

i

1
2,(X> = 742 Z exp(k - X)sik.
k<A/q

S

The Kadanoff transformation so defined can be symbolically written as

H”[Sik, k S A/q] = KqH[Sik, k S A]
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4.2.2  Spatial Rescaling

The L-G hamiltonian is characterized in terms of the parameter set y =
(ag, as, as,c). So a particular point in the p-space (parameter space) repre-
sents a certain hamiltonian H. The Kadanoff transformation K, yields a new
hamiltonian H”. It is hoped that H” can also be written in the L-G form and
hence can be represented by a new point " = (ag, aly, alf,c”) in the u-space.
There is a basic length scale b = 27/A associated with H. The length scale
associated with H” is gb. The parameter set u = (ao, as, ay, ¢) of H represents
the details of the system over the basic length scale b just as the parameter
k = J/T of the Ising model is characteristic of the details of the system over
the lattice unit ag. To compare the two parameter sets p and p”, it is necessary
to make both of them represent the details of the system over the same basic
length scale. So for the coarse grained model H”, the length unit is taken to be
g times the unit of length in the original model H. That is, the coarse grained
system should be viewed with a coarser length unit. Due to this change of
length unit, physical quantities acquire new numerical values. For example,
the spatial coordinate z is changed to 2’ = x/q. Similarly, the size of the
system L changes to L' = L/q. The spin variable s/(x) in H” gets altered to
s;(x'). The volume integral [, dx is transformed to [, dx' = ¢~ f,, dx. The
wave vector k becomes k' = gk. Thus the spin variable s/(x), in H”, should
be replaced by s;(x’) before making a comparison of the two parameter sets.
The Fourier component s;. was defined as

1
Sik = T4 /exp(—zk - X)s; (x)dx.
14

With the coarse unit, one finds

d
Sik — Ld/qud/z/eXp(_qu -x)s;(x")dx" = ¢
V/

d/2
/Siqk-

That is, all Fourier components s; (K < A/q) in H” should be replaced by
q? s where k’ = gk. Together with this change, all functions which depend
on k should be expressed in terms of k’ and factors like L¢ should be expressed
in terms of L' = L/q.

4.2.3 Rescaling of Spin Variables

The aim of employing the coarse graining operation is to exploit the RG trans-
formation as a symmetry transformation for critical phenomena. Therefore,
it becomes necessary to locate a fixed point of the transformation. As shown
below, it is necessary to rescale the magnitude of the spin variables in the
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coarse grained model so that a proper fixed point can be isolated. That is, it
becomes necessary to replace s;(x’) or s; with a(q)s(x’) or a(q)si. Thus,
after the reduction of degrees of freedom, the replacement to be made is

"

st (x) — a(q)si(x), x' =x/q.
In terms of Fourier amplitudes, this means
Sik — Oé(Q)qd/QSik' , K =gk
The parameter a(q) is to be determined such that a proper fixed point of the
transformation can be identified. For the example of 1 — D Ising model, a(q)
was unity.
The three steps described can be symbolically represented as
H"[$"] = K,H][s],
H/[S] — H//[S//
s'(x) — a(gsx), X' =x/q.
In the discrete model, the combined operation is

exp ( _ HT[S]> = /exp ( — Hj@) IH,&(O‘(‘])SZ _ qidZSQ Edsi-

XEc

In the continuum model, using Fourier amplitudes, the combined operation
becomes

exp ( . HlH&k’}]) _ {/exp ( _ H[{Sik}]) H dsik}a

T T i AJq<k<A
together with the replacement
sic — a(q)q?*spe K = gk.

In the p-space, RG transformation takes the point p to p’ and is represented
as

MI = Ryp,
where R, denotes the three steps described above.

Just as K,;, R, also should satisfy the multiplication law RyR, = Ryj,.
This is required since one can reach the point g from p in two equivalent ways,
' = Ry = RyRyp and " = Rygp. The first involves repeated coarse
graining over cell sizes qb and ¢'b while the second consists of a single coarse
graining operation over the cell size ¢’¢b. Since the results of the two ways must
be the same, the multiplication law for R, is a necessary condition. In terms
of Fourier amplitudes, one notes that R,/R, involves repeated elimination of
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modes with k£ in A/q to A and then in A/¢'q to A/q which amounts to applying
a single transformation Ry,. This requirement puts a restriction on the scale
parameter «(q),

a(qd)a(q) = a(d'q).
Therefore, the parameter a(q) should be of the form
a(q) = ¢*,

where a is some number to be adjusted to isolate a fixed point of the RG
transformation R,. For the sake of clarifying the ideas, the three steps are
applied to the Gaussian model in the following section.

4.3 Gaussian Model - RG Steps

The hamiltonian of the Gaussian model is

- / {as8?(x) — hs1(x) + ¢[Vs(x)]?}dx.

The parameter space is i = (az, ¢, h). In terms of Fourier components, H/T
is

H

Hls| _ S (as + ck?)|sad? — LY2hs.

T ik<A
The first step of RG yields
H//[S//]
T

= /exp[ Z ag + ck?)|sac|* + Ld/2h510} H ds;x

k<A i AJq<k<A

exp (-

= GXP[ Z (a2 + ck?)|sad* + Ld/QhSlO}

k<A

X /exp[— Z (02+0k2)|3ik” I ds,

i A/q<k<A i AJq<k<A

The last integral, (I) can be evaluated as follows. Let the region defined as
A/q < k < A be divided into two symmetric parts and A denote one of them.
Then

I = /exp{— Z (ag + ck? |slk|} H dsix

i ke2A i ke2A
= 2/exp —2 Y (az + ck?)(sit? —I—ska)} II dsiidsh
i kEA i keA
H [a2+ck‘2} [a2+ck2] [ H a2+ck:2] '

i kEA k<A/q
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Therefore H” is given by

1
?H"[{sik}, k<A/q] = Z (ag + ck?)|su|* — LY ?hsio + A,
i k<A/q

where A is a constant and

n T
. A/q%ﬁzx " <a2 + Ckz)'

Thus, the elimination of modes with & in A/q to A yields the hamiltonian H”
in the Gaussian form, but with an additional constant term A. This term is
the contribution to the total free energy from the eliminated modes.

The second step is to replace sjc with ¢**%2s, where k' = ¢gk. Thus, H’
is obtained from H”. The parameters k£ and L also should be expressed in
terms of k" and L', i.e. k* = ¢ 2k’ ? and L = ¢qL’. Thus one obtains

Hl
= 2 (a2 cq 7K )" sae|? = (aL')"Phg" 510 + A,
i K'<A
which can be written as
H/
T - Z (CZIQ + K 2)’51‘14‘2 - I d/thslo + A,

i K'<A

where the new parameter set y' = (a), ,h') is given by

/ o 2a+d
ay = ayq*t,
C, — CqQa—l—d—Q7
h/ — hqa—l-d

These transformations are symbolically represented as ' = Ryp. For the
Gaussian model, R, is a diagonal matrix. The parameter a(q) = ¢* is to be
adjusted to find proper fixed points (defined as p* = Ryu*) of the transfor-
mation. The choice a = 0 leads to the fixed point values a3 = ¢* = h* = 0
(for d # 2). Another choice is a = (2 — d)/2 which yields a5 = h* = 0 and ¢*
is arbitrary. Thus the fixed point hamiltonian is

]; =c" /(VS)QCZX.

Yet another choice is a = —d/2 so that ¢* = h* = 0, a} is arbitrary and hence

H*
T = ay / s’dx.
This fixed point hamiltonian will not show any spatial correlation since the
gradient term is absent. Later, it will be shown that the second choice yields

the exponents of Gaussian model.
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4.4 Few Points about RG

Some of the important points regarding the RG transformation for the L-G
model are discussed below.
(i) The averages calculated with the distributions

1 H
P=zovl-p)
and
1 H’
P/ = Zexp(——T ),

are equivalent. That is,
< s5i(x) >p=a(q) < 8;(X) >p=¢" < 5;(x") >p ,x' =x/q.

Similarly the spatial correlation functions computed with P and P’ are related
as

< 54(x) s;(x+71) >p=¢* < 8;(x) 5;(x' + 1) >p ¥ =71/q.
The Fourier transform of the correlation function (for n = 1) is
G(k,,u) =< ’Sk|2 >p.

Here and in what follows, the parameter p in the argument denotes the de-
pendence of G (and other averages) on H. The RG transformation yields
i = Ryp and sy is to be replaced by ¢?+%2s, where k’ = gk. Therefore one
gets,

G(k, p) = ¢***G(qk, 1)

(ii) The transformation for the field term can be obtained easily. Note that
the L-G hamiltonian can be written as
Hls| _ Hols]

= o = L"hsy,

where Hj is an even functional of s(x), i.e. changing s(x) to —s(x) leaves Hy
unchanged. In terms of Fourier components s; , this means that if every s;
is replaced by —s; , then Hy[{s;}] is unchanged. The first step of RG defines
the new hamiltonian H” as

e ( - Hr;sﬂ]> _ [ dsaesp ( B HOT[S] +Ld/2h810>

i AJq<k<A

" )
= exp(L*hs1) exp ( - HO[{TSkH) k<A/q.
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Note that H{ is unaltered by changing sj to —si (K < A/q). The second
and third steps (yielding H’ from H”), then, amounts to replacing s; with

q**t%%s;0 where kK’ = gk. Thus H' becomes
1 1
TH/HSik’}7 /{3/ S A] = TH(I)[{Sik’}a ]{3, S A] — L/ d/2hqa+d810.
Thus the magnetic field term is altered as
h' = hg**d.

Therefore, it is only necessary to work out the form of H{ for implementing
RG for the L-G model.

(iii) In discussing the RG transformation, it was assumed that H'/T can
be written i. the same form as H/T. But for the appearance of a constant
term (which is the contribution to the free energy from the eliminated modes),
this was found to be possible for the 1-D Ising model and the Gaussian model.
However, it will be shown later that if one starts with the L-G hamiltonian, the
same form is not retained when degrees of freedom are reduced. In fact, it is
found that many additional terms containing s% s® (V?s)?, etc. are generated
in the process. This feature appears to create a serious difficulty in using the
RG ideas for the L-G model. A way to circumvent this problem is to start
with a rather general hamiltonian. For example, one may consider

Hls]
T

= / [ag + ag8?(x) + ags*(x) + ags®(x) + - - — hsy (%)

v
+ [V {co + 008 (%) + eus’ (x) + cs”(x) + -}
+ [V2s(x){do + dos® (x) + dus” (x) + dos® (x) + -} + -+ | dx.
where, but for the magnetic field term, the hamiltonian is an even functional
of s(x) . Then the parameter space

n= (h'7 {a’j}7 {Cj}7 {dj}’ o ‘)’ J=0,1-,

is infinite dimensional and this is one of the difficulties in implementing the
RG procedure. But as shown later, u = (h, ag, as) is adequate for d > 4, while
for d < 4 it is necessary to consider pu = (h, ag, as, ay).

(iv) For spatially discrete models, the parameter ¢ has to be an integer.
Thus, one may take ¢ = 2 and then, using the property

RyRy = Ryy,
obtain the general R, with ¢ = 2 as
R, = Ry = [Ry]".

For integrating out the Fourier components, ¢ can be any positive number.
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4.5 Fixed Point and Critical Surface

The RG transformation, symbolically written as ' = R,p, means the trans-
formation of the parameters of the hamiltonian

= hqa+d.

/a = ua({ag},{Cg},{d@},-“),

o = val{ag} {cs} {ds}, ),

o = walfag},{cs}, {ds}, ), ete.

The fixed point of the transformation p* is defined as

S

S8

pr= Rq,U*a
for all ¢ . Thus p* is an infinite dimensional vector given by

M* - (07 {ag}’ {62}7 {dZ’}v o ')7

where the entry 0 is the fixed point value of the field. For the 1-D Ising
model and the Gaussian model, the fixed points have been obtained. The
existence of a fixed point for any particular (nontrivial) model has not been
proved. However, certain fixed points can be isolated by an approximate
implementation of RG transformation.

A critical surface in the parameter space is defined as the surface (or set of
points) formed by all x’s such that

lim R, = p*.

q—00

In the neighborhood of a fixed point, one may write

po= W +ou,
poo= o,
and define a linearised RG transformation
51 = Rydp.

If R, and p* are known, ﬁq can be obtained. In fact, the explicit form of the
linearised transformation is

= hgte
da,, = ZB: (gzz)*éa[} + (gﬁ;)*écg, ... etc.
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where IN{Oq represents the block corresponding to the even part of the hamil-
tonian. The eigenvalues (p;) and the eigenvectors (e;) of R, are defined as

Rgej = pje;.

The eigenvalues depend on the parameter ¢. If the pu space is infinite di-
mensional, j is infinite in number. Due to the block structure, one of the
eigenvalues is p, = ¢®*?. A linear space can be formed in the vicinity of the
fixed point p*. Assuming that the eigenvectors form a basis for this linear
space, any arbitrary deviation du = u — p* can be expressed as

5,u = hey, + thej.
J

Then 61’ becomes

/

op’ = p'—p"=Ropu,

= hpn(@)en+ > tipi(q)e;.
J

A second application of ﬁq yields
op’ = ﬁqé,u' = ﬁqﬁqé,u = ﬁqzéu.

In obtaining the last equality, the multiplication property of R, and hence
that of R,, has been used. In terms of eigenvalues, this property implies

i (@) = pi(q®) .G =12,

Therefore, the ¢ dependence of the eigenvalues should be of the form

pj(q) :qyj 7j:1727"'7

where y; is independent of g. Note that the eigenvalue p;, has this power law
dependence on ¢g. Now, assume that p; < 1, for j > jo, i.e. y; <0 for j > jo.
Further, let u. be a point in the vicinity of u* so that

fre = p* +0pu = p" + ) te;.
J>jo
On repeatedly applying ﬁq [ times, one gets
Rl e = 1" + 3 t;q"e;.
J>Jjo
Therefore, p. — p* as | — oo. In other words, any p which lies in the sub-

space spanned by e;, j > jo, approaches p* when R, is applied repeatedly.
Thus, the critical surface associated with p* is simply this sub-space.
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4.6 Critical Exponents

For relating the properties of R, with the critical exponents, consider the
ferromagnetic critical point. The correlation lengths of the original system
and the renormalized system are related as

E(p) = g€ (1)

The parameter p indicates the dependence of & on the parameters of H. First,
consider the case of no magnetic field, i.e. A = 0. Then the parameters of H
depend only on temperature and the dependence is analytic. For u = p*, one
gets
§(u") = a€(w”).
Therefore, (u*) = 0 or co. That is, for the system defined by the hamiltonian
corresponding to p*, the correlation length is either 0 or infinity. The latter
case is of importance since the correlation length of the critical system is
infinity.
Now, let 1 = p. be a point (near p*) on the critical surface. Then

E(pe) = a5(1,) = q€(Rypre) = g€ (1" + Rydpee )
If a large value of ¢ is taken, then ﬁqéuc ~ 0. Then one finds that
§(pe) = q€(p") = oo.

Thus, systems represented by points on the critical surface also have infinite
correlation lengths. This observation leads to a fundamental hypothesis that
a critical system is represented by a point on the critical surface. For the
ferromagnetic case, all the parameters represented by . depend only on T,
since h = 0 on the critical surface.

Another hypothesis regarding the eigenvalues of ﬁq is that there are only
two eigenvalues, p; and pj, which are greater than unity. That is, y; > 0,
yp > 0 and y; < 0 for 5 > 2. This hypothesis is to be tested against RG
calculations for ferromagnetic models. With this hypothesis, the exponents
can be related to p; and the parameter a in a(q) = ¢*

4.6.1 Correlation Length Exponent v

The exponent v, defined as & ~ |T' — T.|7%, can be related to y; as follows.
First of all, let h = 0. Consider a point p close to p* but not on the critical
surface. The deviation of u from p* can be expressed as

= p 4+ op=pu"+tie + thej.
j>2



94 Renormalization Group Theory

Application of the RG transformation ! times yields a point p)

M(l) = ,U,* + (SMZ = M* + thlylel + Z tquyjej.
j=2

For a sufficiently large value of [, this reduces to
,u(l) =+ tig"e; + O(qu2),

since y; < 0 for j > 2 and they can be ordered as |yo| < |y3| < |y4| etc. The
correlation lengths of the systems corresponding to p and pu®) are related by

() = ¢'€(u).

Then, for a large value of [, one gets

) = d'¢(1 +tig" e + O(¢™)).

The initial point  can be changed by changing temperature 7. That is, the
expansion coefficients ¢; are functions of 7. The components of 1, and hence
{t;}, are analytic functions of T'. Note that ay = a,(T" — 1.). When t; =0, p
is on the critical surface. Therefore, a Taylor expansion of ¢; around T, yields

t(T) = Ay (T —T,) + Ag(T —T.)* + - .

where A; etc. are constants. It is assumed that A; # 0. Thus for a large
value of [ and small AT =T — T, £(u) is given by

E(p) = ql€<,u* + AlAquylel + O(AT)Q + O(quz)).

This relation should be true for an arbitrary value of ¢ and large [ and hence
in particular for ¢! = |AT|~'/¥1. Thus

E(n) = |AT|7V0e (" &+ Agey + O(AT)? + O(AT /),

which shows that the temperature dependence of ¢ for small AT is like |AT|7
with v = 1/y;. Thus, the calculation of the eigenvalue p;(q) of the linearised
RG transformation provides a method to obtain the exponent v since they are
related as

4.6.2 Correlation Function Exponent 7

There are four relations (scaling laws) among the six exponents and hence it
is enough to calculate any two of them. Having found an expression for v,
a relation for 7 can be derived as follows. A factor a(q) was introduced to
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adjust the magnitude of the Fourier amplitudes in the third step of RG. Using
the multiplicative property of R,, this parameter was shown to have a power
law dependence on ¢, namely, a(q) = ¢*. It was also stressed that the value
of a has to be chosen so as to find an appropriate fixed point for R,. For the
Gaussian model, it was shown that different fixed points can be obtained by
giving different values to a. Let a point ' = ﬁq,u, be generated starting from
p. The Fourier transform of the correlation functions of the two systems are

related as
G(k, 1) = @G (gk, Ryp).

Iterating this equation [ times, one obtains
Gk, 1) = ¢ Gk, [Ry) ).

Let p. = p* + dpe be a point on the critical surface. Hence, this point corre-
sponds to h = 0 and T = T,. Since du. has no projection on e; and ey, one
knows that

Ryl pe = 1" + Y t;4"e; = p* + O(¢"™),
Jj>2

for a large value of [. Therefore, G(k, y.) is given by
Gk, pe) = @G (', " + O(g™)), 1 > 1.

Since ¢ is arbitrary, it can be chosen as ¢ = k~' for small k. Since u.
corresponds to T, one gets

Gk, T.) = k™G (£ 1,47 + O(|k| ™)),

for small k& .But it is known that G(k,T,) varies as k=2 where 7 is the
correlation function exponent. Thus 77 and a are related as

1
——(2—n—d).
a 2( n—d)

Therefore, the value of a required to find an appropriate fixed point, yields 7.
The replacement of the Fourier amplitude s;. in the second and third steps of
RG can now be written as

ik — ¢ s = s 50 K = gk
Thus, a method to obtain two exponents can be devised within the framework
of RG. What is remaining to be shown is that the scaling forms of correlation

function and free energy density can also be derived within this framework.
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4.7 Scaling Form of Correlation Function

To obtain the full scaling form of correlation function, it is necessary to include
the field parameter h in p. The functional equation for G(k, p) is

Gk, 1) = ¢"*"G(g'k, [Ry)' ),

where the relation 2a + d = 2 — n has been used. Now, consider a point p
close to p*, but not on the critical surface. Then y can be written as

=+ he, +tie; + thej.
j>2

Repeated application (I times) of ﬁq on p yields
Ry = 1 + hg¥ ey + tig™er + O(¢™), 1> 1,
where y, = a + d. Therefore G(k, p) satisfies
Gk, 1) = ¢ "G (q'k, p* + hg™ ey, + 10" e1 + O(¢")),
for a large value of [. Now, using
t1(T) = AJ)AT + ApAT? 4. AT =T — T,
and choosing ¢! = |AT|~'/¥ one obtains
Gk, p) = |AT|"CWG(IAT|E, p* + b AT| /ey,
+ Aje; + O(AT)? + O(|AT| /")),

for small AT. Since 1/y; = v, this is of the form

h
M F —=en £ Alel)

(o k
Gllko) = AT G (o

_ k72+n( k )2*770( k 7M*+Lehiz41€1>

AT AT |AT|A
k h
= k"D (
iQATVWATP}

where the + sign stands for AT > 0 and AT < 0 respectively, and

Yn v
A=2=2@2-n+d).
" 2( 1+ d)

Thus the scaling form for correlation function emerges in a nice way.
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4.8 Scaling Form of Free Energy Density

Before developing a detailed analysis leading to the scaling form of free energy
density, consider a simplified derivation. The free energy densities of the
original (represented by p) and renormalized systems (represented by p’) can
be related as

Fu) = ¢ "F(i).

Such a relation was derived (with d = 1) for the 1-D Ising model. The factor
¢~ arises from the change of volume V' = V¢~ accompanying spatial rescal-
ing. The above relation is incomplete since an additive term, generated by the
partial elimination of degrees of freedom, is not accounted in it. Omitting this

contribution (see below), one obtains (as in the case of correlation function)
F(u) = ¢ "F (i + hq™ ey, + tig" e + O(g")), 1> 1.

Now choose ¢! = |AT|~'/¥1 and use the expansion for ¢; to obtain

Fp) = | AT\ F (" + |A;LW|Aeh + Are; + O(AT)? + O(|AT[/)),
where A = y;,/y;. Writing d/y; = 2 — a, or & = 2 — vd, the scaling form for
F(p) reduces to
o h
F(p) = |AT? Yi(]AT]A)'

This derivation also yields the hyperscaling relation. However, it was noted
earlier that the exponents of Gaussian approximation do not satisfy the hy-
perscaling law except for d < 4. This point will be discussed later. The other
scaling relations can be obtained using the functional forms of F' and G.

A more detailed derivation of the free energy density scaling ansatz is as
follows. Since the additive constant term is unimportant in the original hamil-
tonian, let ap = 0. Then H[s] = 0 for s = 0. But it is known that the RG
transformation generates an additive constant to the new hamiltonian. This
term arises as the contribution of the eliminated modes to the total free energy.
Writing out this contribution explicitly, the RG transformation is

H'{ s L H{sx
oxp ( B [{T}] - AW)?) - /exp ( a [{T}]) ; A/gkq Poie

with s — s10q*T2. The constant A(p) is the free energy density contributed
by modes with k£ in A/q to A. In this definition, H'[s] = 0 when s = 0. The
free energy densities, F'(u) and F(u'), of the old and new hamiltonians are
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defined as
F
exp ( — ;ﬂ)Ld) = /exp @ QA dsix ,
F /
exp(— (j’iL)L’d) = /exp —— Z ;EAdSZkI .

Note that the additive constant generated by RG is to be separated so that
the free energy density is the same function of the parameter sets p or y'. In
the new hamiltonian, the volume factor is L'* = ¢~?L? because the unit of
length is ¢ times the old unit. The equation for F'(u) can be rewritten as

exp( / H dslk/exp ;[) H ds;k.

i k<A/q i AJq<k<A

For modes with k& < A/q, the replacement s — su0q' ™2, k' = gk yields

F(p) 1 a
exp ( LY
T
H
H ql 77/2 / H dSZk/ /exp —?> H dsik

i k<A/q i kK'<A i AJg<k<A

1 A
qlin/2)/ H dsik/ exXp ( — THI[S“{/] — éfL)Ld)
i k<A/q i k'<A

In getting this relation, the definition of H’[s;]/T has been used. Using the
definition of F'(u'), one gets

exp ( — F;'u)Ld>
= exp [(1 —n/2)In(g) > 1} exp ( - F(TM)L/d — A;M)Ld).

i k<A/q

Thus F(u) and F(u') are related as

F(n) = " F) + Ap) — 13010/ I(gn > 1
k<A/q

The last term has come due to the change of unit of length and the change

in the magnitude of the remaining Fourier amplitudes. This, as well as the

term A(u), were not considered earlier. Since the density of points in k-space
is (L/2m)%,

A L

1= (=)"42)%

> 1= ()

k<A/q q
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Therefore,
F(p) = ¢ "F(i) + X (p, ).
where the additive term X (f, q) is

—d; 4
X(p,q) = A= T(1=n/2) In(g)nA~"(; )"
Note that X (u,q) = 0 for ¢ = 1. Then, for ¢ ~ 1 or (¢ — 1) a small number,
one can write

Xon.0) ~ (X )ymala = 1) = X} a — 1)

Thus, the relation between F(u) and F'(y') is
F(p) = ¢ "FRgpu) + X'(1)(g = 1), ¢= 1.

Iteration of this equation [ times yields

-1
F(p)=q "F(R)'w) + > ¢ ™ X' (R)"w)(g — 1), ¢=1.  (410)
m=0
For a large value of [, and hence a large value of b = ¢!, but for ¢ close to 1,
the summation can be approximated by an integral. Putting ¢"™ = ¥’ so that
g™ =0 +dV or ¢"(q— 1) = db/, one finds

b
v
F(u) = b~ F(Ropt) + / VX (Rp)
1

In this equation, the relation (R,)'u = R has been used. The integral can
be split into two parts, one from 1 to by and the other from by to b. Then,
assuming that 1 < by < b, F'(u) is given by

b

F(u) =b " FRy) + [(-+)+ [() = B+ F,

where F; (singular part) is defined as

b
dv’
Fu(p) = b F(Ryp) + / VX (R
bo

The term F, (regular part) is not expected to give any singular behaviour.
When g is close to p*, but not on the critical surface, Ryu (for large b) can

be written as
Ryp = p* + hb¥ ey, + t107'e; + O(b*?).
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Note that b inside the integral in Fj is large since 1 < by. Therefore,
Fup) = b F (" + hb" e, + Hib"e; + O(b"))

b
dv’
n /b’ X (B e+ 1l Pey + O )
bo
Now change the variable ¢’ to bz. Then, the lower limit for z is by /b =~ 0 since
b is large compared to by. Thus for large b, one gets

Fu(p) = b"F(p" + hb"e, + tih"ey)

i d

z
+ b / . ¢ (u* + hb¥h2Vh ey, + tlbylzylel) —.

z

0

Now, use the expansion, t1(T) ~ A; AT, for T close to T, and further choose
b = |AT|~'/¥1. Therefore F,(p) reduces to
. h
(M + | AT|on/v1 en & A1e1>

F(p) = |AT|Y"F
1

dz

+ |AT|@ /z_dX’(,u* + 2Vhey, £ Alzylel)?.

h
|AT ’yh/ Y1
0
This expression is clearly of the scaling form

N h
Fy(n) = |ATJ? Yi(’AﬂA),
where 2 — a = d/y; and A =y, /y;.

The above analysis leading to the scaling form of free energy density shows
two important points. First of all, it is found that the contribution X (u, q)
also has the scaling form when AT is small. Such a term does not arise in the
derivation of the scaling form of correlation function since the contribution
to G(k) for small k arises purely from the long wavelength fluctuations while
fluctuations at all wavelengths contribute to the free energy density. The
second point is that only a part of the free energy density (which was called
F;) has the scaling behaviour.

4.8.1 Scaling Form in Finite Systems

In the previous chapter, a scaling form for the free energy density in a finite
size system was introduced. This ansatz also can be derived using the above
analysis. In a finite system Eq.(4.10) should be written as

F(p, L) = ¢ "F(Ry]'n,q7'L) + i ¢ ™MX (R )(q— 1), ¢~ 1,

m=0
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where the dependence of F' on the linear size L is indicated explicitly. The
application of the RG transformation (I times) includes a spatial rescaling
by a factor ¢/ and so the linear size of the renormalized system is ¢~'L as
indicated on the right. The analysis leading to the scaling form for F; can
now be repeated to obtain

Fu(u, L) = b™F (" + hh"ey, + A, ATb ey, b~' L)

1
d
+ b / . ¢ (u* + hb¥r 2Vh ey, + AlATbylzylel) —Z,
z
0

where b = ¢'. In this expression, the size parameter L appears in the same
way as the field and temperature variables and the exponent, —1, is similar
to y, and y;. Now, the choice b = |AT|~Y/ yields the scaling form

h
Fs(ﬂv L) = ’AT,Q afi(w7 (AT>VL)>
which is exactly of the type hypothesized earlier. In the limit L. — oo, the
functions fi should reduce to Y1 so that the infinite size scaling forms are
recovered. The general RG procedures can not say anything more on the
nature of these functions, they can be obtained only from detailed calculations
on specific models.

4.9 Some Notes

A number of assumptions were introduced to extract the general features of
critical phenomena using the RG transformation. (i) It has been implicitly
assumed that a fixed point of the transformation exists and the transformation
equations are analytic (so that they can be linearised) near the fixed point. (ii)
The eigenfunctions of the linearised transformation are complete and hence
can be used as a basis for the u-space. (iii) There are only two eigenvalues (p;
and pyp,) of the linearised RG matrix, which exceed unity. (iv) In the expansion
t1(AT) = A]AT + O(AT)?, the constant A; # 0.

In the representation in which IN{q is diagonal, the linearised RG transfor-
mation

ou' = Rydp,
takes the form
t; = pjtj-

Now, if p; > 1 (i.e. y; > 0), t; increases on repeated application of ﬁq while
it tends to zero if p; < 1 (i.e. y; < 0). If p; > 1, the variable ¢; is called a
relevant variable. Similarly, if p; < 1, it is called an irrelevant variable since
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it does not play an important role near the fixed point. Those ¢; for which
p; = 1 are known as marginal variables as they are unaffected by the RG
transformation. The assumption that only p; and p, are greater than unity,
which leads to the scaling forms, makes t; and h relevant variables. Thus one
may expect that the simple scaling forms for the correlation function and free
energy density have to be modified if there are more relevant variables.

The scaling ansatz for the correlation function and free energy density were
derived by considering repeated application (I times) of ﬁq and then choosing
¢ ~ € and ¢ ~ k7! . The scaling forms resulted on assuming that terms
like ¢'¥2 are negligible. Hence the region of temperature, in which the scaling
forms are valid, is decided by the smallness of £¥2, i.e. |T — T,|7*¥2. Similarly,
the region of k, in which the scaling form of the correlation function is valid, is
determined by the smallness of £7¥2. Thus, scaling behaviour will be observed
only when |T" — T.|7"¥% and k™% are small quantities.

4.10  Universality of Critical Phenomena

Having gone through the deduction of scaling behaviour from the RG formal-
ism, it is natural to see how the universality concepts of critical phenomena
are built into it. It was shown that the eigenvalues p; and pj, of ﬁq are related
to the critical exponents. It is clear that different hamiltonians represented
by points in the basin of attraction of a fixed point will approach it in a
similar manner if the RG transformation is applied repeatedly. The points
which do not lie on the critical surface associated with the fixed point, first
of all, move closer to it as the irrelevant variables are reduced to negligible
values. Thereafter, they move away from the fixed point. The manner in
which these points move in the neighborhood of the fixed point (on applying
the RG transformation) is dictated by the values of p; and p, which in turn
fix the exponents. Therefore, all systems represented by points in the basin of
attraction of a fixed point will have the same critical exponents and hence will
belong to the same universality class. It is possible that a particular model
may yield different fixed points and their associated basins of attraction in
the same parameter space. Then, systems corresponding to different fixed
points will belong to different universality classes. The observed dependence
of exponents on the order parameter dimension (n) and spatial dimension (d)
suggests that there are different fixed points in the parameter space.
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4.11 Gaussian Model - Exponents

The RG transformation equations for the Gaussian model have been derived
earlier. Using the relation a = (2 —n — d)/2, they can be rewritten as

ay = aq*",
d =g,
h/ — hq(Z—T]+d)/2.

One of the fixed points of the transformation is obtained by choosing 1 = 0.
This is equivalent to the choice a = (2 —d)/2 discussed earlier. Then the fixed
point value of p is

w* = (a3, c*,h*) = (0,c",0).

Thus the fixed point hamiltonian is
H*
=" [ (Vs)ldx,
=< [(vs)
where c* is an arbitrary constant. This fixed point is usually called the Gaus-
sian fixed point. There is no need to linearise the transformations for the

Gaussian model. Since the transformation matrix is diagonal, the eigenvalues
(with n = 0) are

pla) = ¢"=¢,
p2q) = ¢* =1,
pr(q) = " =q®t2
Thus two exponents are n = 0 and v = 1/y; = 1/2. They are the same as

those obtained from direct calculations. The scaling laws, now, provide the
other exponents of the Gaussian model, and they are

B= (v/2)(d—2+mn) =(d—2)/4
b= (d=n+2)/(d+n-2) =(d+2)/(d—2)
v= v(2=n) =1

a= 2—vd =4-d)/(2)

Note that the exponent o = (4 — d)/2 differs from the value « = 0 for d > 4
obtained in the linearised L-G model. This point is discussed in next chapter.

4.12 Summary of RG Ideas

The RG approach has originated from an important observation that a system
near its critical point has a large (in units of a basic length scale like lattice
spacing) spatial correlation length. Therefore, two descriptions, differing in
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small length scale features (or details), should be equivalent. From a given de-
scription (say, as provided by the Ising model), one may obtain an equivalent
coarse grained description by a local reduction of degrees of freedom. Kadanoff
proposed a method to implement such a reduction of degrees of freedom by
averaging over cells of certain size. This approach was discussed in reference
to the 1-D Ising model. However, Wilson’s approach of integrating out short
wavelength Fourier components turns out to yield a workable scheme for con-
tinuum models like the L-G model. This approach also has been discussed
with reference to the Gaussian model.

Thus, starting from a given model (specified by a hamiltonian H), it may
be possible to generate a sequence of models (represented by H Di1=1,2---)
by repeated application of the coarse graining operation. All these models are
expected to be equivalent near the critical point since all of them contain the
same long length scale details of the system. Thus, coarse graining operation
appears to be a symmetry operation for describing critical phenomena. The
equivalence of the generated models may be shown up in the almost similar
forms of the hamiltonians H®. The initial hamiltonian H contains certain
parameters and its form should be sufficiently general so that the generated
hamiltonians H" also have the same form.

A particular hamiltonian can be characterized in terms of the values of its
parameters, and therefore one can imagine the hamiltonian to be represented
by a point in the parameter space. Coarse graining changes the values of the
parameters, and thus, leads to a new point in the parameter space and a new
hamiltonian. The effect of coarse graining can be extracted by comparing the
parameters of the two hamiltonians. However, parameters in a hamiltonian
are characteristic of the shortest length scale of that description. Since coarse
graining changes the shortest length scale, it is necessary to alter the length
unit so that the coarse grained description also has the same numerical value
of the shortest length scale. Having done this, it is possible to compare the
parameter sets of the two descriptions. Thus the coarse graining operation and
spatial length rescaling are the two important steps in the RG transformation.
When these steps are pictured as a transformation in the parameter space, it
is natural to look for the fixed points of the transformation. The systems
represented by the fixed points are invariant under the RG transformation.
Critical systems with large correlation lengths are expected to be invariant
under coarse graining and so it is natural to see if they can be associated with
the fixed points. Alternatively, one may say that if a fixed point can not be
identified, the idea of coarse graining may not be fruitful. For the Gaussian
model, it was seen that a renormalization of the remaining degrees of freedom
is necessary for identifying the proper fixed point. Thus the RG transforma-
tion contains three steps, (i) a partial reduction of degrees of freedom, (ii)
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spatial length rescaling, and (iii) a renormalization of the remaining degrees
of freedom.

The relation connecting the correlation lengths of equivalent systems gen-
erated via RG has shown that the systems represented by the fixed points have
infinite correlation lengths. All systems lying on the critical surface associated
with a fixed point also have infinite correlation lengths. The critical surface
was defined as the set of all points in the parameter space which approach the
fixed point by repeated RG transformation. It was also argued that in the
vicinity of a fixed point, the RG transformation can be linearised and repre-
sented by a linear operator. Assuming that the eigenvalues are discrete, the
eigenfunctions are complete, and only two eigenvalues are greater than unity,
it was possible to relate these eigenvalues to the critical exponents. It was also
possible to derive the scaling forms and hence the scaling relations among the
exponents. This picture was also able to account for the universality observed
in critical phenomena.

The RG approach does not say anything about the existence of fixed points
associated with any model. This can be explored only by studying the model
explicitly. So, what is remaining is to study the models and see if the above
picture applies or not. This has already been done for the 1-D Ising model and
the Gaussian model which can also be solved exactly with out invoking RG
ideas. Nontrivial models (like the L-G model) require approximate methods
for implementing the first step in RG approach. Some of these methods are
developed in the following chapters.
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Chapter 5

Wilson’s Recursion formulae

A nontrivial application of the RG ideas to the L-G model is developed in
the present chapter. This was the first application, by Wilson, which led to a
calculation of critical exponents. For simplicity, the calculations are restricted
to the case of a one component (n = 1) order parameter. A generalized L-G
form for H/T is
Hs]
T

- / [U(s) + e{ Vs(x)}?] da,

1
where U(s) is a function of s?. The magnetic field term is not included in
U(s) since y;, and, hence, A = y;,/y; depend only on n and d. U(s) may be
expanded as

U(s) = Y agpns® ™.
m=1

The first two terms yield the usual L-G model. The general form of U(s) is
necessary since it will be shown that, starting with the L-G form, all even
powers of s(x) are generated by the first step of RG. Thus, this example
will show the need to consider a large parameter space, in the present case
w=(c,ag,ayg, ).

As mentioned earlier, there is a characteristic length scale b in the spatial
variation of s(x). This fact is expressed by imposing a cut-off wave vector
A =27 /b in the Fourier expansion

1
s(x) = T > exp(ik - X)si.
k<A

It is known that when Hs] is expressed in terms of sy, the quartic and higher
order terms give rise to very complicated terms. Wilson’s recursion formulae
are derived by treating these terms in an approximate way. First of all s(x)
is written as

s(x) = 5'(x) + ¢(x),
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where §'(x) and ¢(x) are given by

1
s'(x) = i > exp(ik - x)sy,

k<A/q
1
o(x) = i > exp(ik - x)sg.
A/q<k<A

Thus s'(x) contains modes with smaller wave vectors while ¢(x) contains
larger wave vectors. The first step in implementing RG is to obtain H”[s'] by
integrating out the Fourier components in ¢(x). Thus H”[s'] is written as a
functional integral

H"[s Ld H[s+ ¢
exp (M7 AT = [ Doesn (— T2,
where A is the contribution to free energy density from ¢(x). The functional
integration is a notation which implies that contributions from all possible
¢(x) have to be added up to obtain the new hamiltonian H”[s']. One of the
usual ways to achieve this is to express H[s' + ¢]/T in terms of the Fourier
components of ¢(x) and then integrate over the Fourier amplitudes. Since
the representation of ¢(x) in the Fourier basis is not convenient, a different
method to effect the functional integration has to be attempted. Note that

H[s +¢] = / [U(s' + 6) + e{ VS (x) + Vo(x)}2]dx

\%4

= [ [U( +6) + A V5 (x)} + e{Vo(x)}|ax.

\%4

The cross term does not contribute since

/ Vs(x) Voxdx= Y Y k-Ksswi(k—Kk)=0,
14

k<A/q AJq<k'<A

because the ranges of k and k’ do not overlap.

5.1 Wilson’s Functions

To carry out the functional integration, Wilson introduced a new basis set of
functions. The Fourier expansion uses the basis functions

v exp(ik - x),

k:W

however, they are not convenient. Let w(x) be the most localized function,
around x = 0, that can be constructed by superposing the Fourier basis vy
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with A/q < k < A. That is
1

w(x) = T > exp(ik - x)ax.
AJq<k<A

The coefficients ay are chosen such that w(x) is the most localized function
around x = 0. The wave vectors in w(x) span the volume

a_ (20)°
e

Vi = (2A) =N (1 —q),

in the k-space. The minimum volume € that w(x) spans in the coordinate
space is restricted by the condition QV; > (27)?. Therefore
2m

_ QOl/d _
Az =QY _Vkl/da

is the linear dimension of the region, around x = 0, in which w(x) is significant.
With k restricted over a finite region, it is not possible to make w(x) vanish
outside . The assumption is that ay’s can be chosen such that w(x) is
negligible outside 2. Some important properties of the functions {w(x)} are
the following.

() First of all note that

/w(x)dx = /w(x)dx =0,

\%4 Q

since w(x) does note contain the k = 0 mode.

(77) Imagine a lattice with spacing Ax. Then, consider the set of functions
wy(x) = w(x—x%;) where x;’s are the lattice points with spacing Axz. Therefore
wy(x) can be written as

1
wy(x) = Tie Z exp{ik - (x — x;) }ax.
A/q<k<A

By assumption, w;(x) and wy(x) (I # I') do not overlap. Therefore they are
orthogonal, and so

/wl(x)wy(x)dx =0, forl#1.
J

The magnitude of w;(x)) can be normalized (by adjusting the values of {ay}
by a constant) in any case. So the orthogonality condition is

/wl(x)wl/ (x)dx = oy
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In terms of Fourier amplitudes, this means that

> exp{tk- (x; — xp) }Hax]* = du
AJg<k<A

(i77) It is further assumed that the functions { Vw;(x)} are also orthogonal.
That is,

/le(x) - Vwy (x)dx

= > awkexp(k-x)- Y ak exp(ik’ - x)

A/q<k<A AJg<k' <A
1
X /exp{z(k +K)-xtdx= > kax| exp{k - (x; —xr)}.
L AJq<k<A

Assuming that ¢ ~ 1, and hence k* can be replaced by a mean value k2, one
gets

/le(x) - Vwy (x)dx

~ k?n Z \ak\Q eXp{zk : (Xl — Xy)} = kfnéll/.
AJg<k<A

Thus, for the orthogonality of {Vw;(x)}, it is necessary that ¢ ~ 1.
(7v) Another assumption on w;(x) is that |w;(x)| is spatially constant in
the region €2 surrounding the point x;. Since

/wl(x)dx =0,

this means that

wi(x) = & [wi(x)],
where the + sign is for one half of €2 and the — sign is for the remaining half
of Q. Together with this assumption, the normalization condition on w;(x)
yields the result

wn(x)[*Q =1 or |wi(x)] =

Thus one gets

for the two half of Q respectively. The variation of w;(x) is shown in Figure 5.1.
(v) The function ¢(x) can be expressed as a superposition of w;(x). That
is,

o(x) =Y drwi(x),
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Az

Figure 5.1: Wilson Function.

where {¢;} are the combining coefficients.
With the assumptions listed above, it is possible to carry out the functional
integration over ¢(x) and obtain H”[s']. Using assumption (iii), one gets

Vo) 2dx

|4

= Y diew / Vui(x) - Vap(x)dx = 3 622,
TG e l

where k2, is the mean value of k? (in the interval A/q to A) introduced earlier.
Thus, the implicit assumption, in obtaining this result, is that ¢ ~ 1. Now,
consider the term

/ U(s + ¢)dx = Zz: / U(s' + ¢)dx.

According to assumption (ii), w;(x) does not overlap with wy(x) when x is in
Q). Therefore,

/ U(s' + ¢)dx ~ ; / U[s'(x) + ppu(x)]dx.

To simplify this relation further, s’(x) may be taken to be slowly varying in
the region 2. That means §'(x) &~ §'(x;) for x in Q. Then, use of assumption
(1v) yields
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Therefore, Eqs(5.1) and (5.2) give

[ [edvot + U(s' + 0)]dx
14

21.2 Q / ¢l
= > ik, + EU[S (x;) + ﬁ}

l

_ﬂ}
75

The functional integral over ¢(x) can now be replaced by a multiple integral
over the amplitudes {¢;}.

+ ZU[S’(X,)

5.2 Recursion Formulae

The new hamiltonian H”[s'] can now be written as

exp (H;ES/] - ATLd) = exp ( — c/{Vs'(x)}de)

27.2 Q / le Q /
x/l?[dgzﬁlexp(—;cqﬁlkm—l— EU[S (x;) + ﬁ} +§U[s (x;) — ﬁD

where the integrals over ¢; run over —oo to co. Defining the integral

[[S,(Xl)] = doy exp ( — C¢l2k72n — QU[S/(XZ) + ﬂ} _ QU[S,(XI) . ﬂ])’
e 2 VoI oo2 NGS)

H"[s'] can be expressed as

H”[S/] B ALd>

exp T T

= exp :— C/{VSI(X)}de} HI[S/(Xl)]
B T S

= oxp[-c / (Vs (x)}2dx + Q! / In{I[s'(x)]}dx],

where the summation in the last term has been replaced by a volume integral.
The last expression gives

AL g0 - a7 gris ol Jox

\%4

= [ [etvs )y - éln (L0l gln{[(o)}.

\%
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Since the hamiltonian must be zero when s’ = 0, H” /T can now be identified

as
H"[s'] Je2 1 Is'(x)]
T :‘-// [C{VS (x)}7dx — 9 ln{ T(0) de.
The free energy density term is

A 1
T = ﬁln{](O)}.

Thus, starting with the hamiltonian

HT[S] - /[U(S) + ¢ Vs(x)}?)dx,

\4

the new hamiltonian obtained is

B [0e) + efvs/ 0y

\%4

where U"(s') is given by

U'(s) = — o w {18y

The integral (s’) can be rewritten as

n_ | 202 _ Qeprg ¢ 0
[(s):_/ d¢exp<—c¢ km—g{U[s —|—\/ﬁ}+U[s _ﬁ”)

The factor © (which is rather arbitrary) can be removed by the definitions

1 1
U(S) = 5@(8), U”(S,) — QQH(SI).
Then the two hamiltonians are given by
H 1
T[S] - V/ (@) + c{Vs(x)}]ax,
H// / 1
T[S] B V/ (@' () + e{ Vs ()} dx,

where

The integral I(s") reduces to

1) = [ doesp |~ k208 — {Q( +0) 1~ 0. (52
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Thus the first step of RG transformation is completed. Now, the unit of
length has to be changed by a factor ¢ and the scale factor a(q) for changing
the magnitude of s'(x) is to be introduced. These changes lead to the following
replacements.

1
Vx - 7vx’7

q
/k'“)dx _ qd/k-~)dxﬁ

The factor a(q) = ¢* and it is known that a and the exponent 7 are related as

a=1-"1_ d
2 2
So the hamiltonian H"[¢'] is to be replaced by
H' 1
v [ [q@ @+ 5T e@s it ax
= [ [} + A5 ax
V/

where the new variables defined are

c B
¢ = ?aQ(Q)qd =cq,

[{ql—n/Q—d/Qs}}
1(0)

I(s) and Q(s) are related as in Eq.(5.3). These equations thus define the
RG transformation. The value of n (or equivalently a) has to be chosen so
as to identify the appropriate fixed point. Note that if n # 0, then repeated
application of the transformation leads to ¢ = 0. In other words, the fixed
point value of ¢, defined as ¢* = ¢*¢q™" is zero if n # 0. When ¢* = 0, the fixed
point hamiltonian does not contain the gradient term and therefore it can not
show any spatial correlation between the spin values. Such a hamiltonian can
not be associated with a critical system. Hence 7 should be taken as zero. The
approximations introduced to derive the RG transformation force the value
of 1 to be zero. Thus the transformation of the other parameters (in Q(s) or
U(s)) are given by

Q/(S) _ qu// [a(q)s} _ qu// [ql—n/2—d/28} _ _qd In [

I(ql_d/QS)}

Q'(s) = —q"In | 70)



Wilson’s Recursion formulae 115

1) = [ doexp|— 26— S{Q(s + ) +Qls — )}]

where z = ck2,§) is a function of ¢ since k2, as well as Q are functions of ¢.
If Q(s) is expressed as a power series in s%, then the above equations define
the transformation for the coefficients of the power series. Since there are an
infinite number of coefficients in the power series, the above equations show
an example of RG transformation in an infinite dimensional parameter space.

5.2.1 Approximations

Two main approximations have been introduced in deriving the recursion for-
mula. The first one is that the functions {Vw;(x)} are orthogonal. For this
to hold, the variation of k% in the interval A/q to A must be small so that
it can be replaced by a mean value. This implies that 1 > (A — A/q)/(A/q)
which shows that 1 > ¢ — 1 or 2> ¢ . The second assumption is that s'(x)
is practically constant in € over which w;(x) is significant. The wave vectors
in ¢'(x) lie in the interval 0 to A/q. So the smallest wavelength in s'(x) is

2r 2mq

kmax A 1

For the variation of s'(x) in {2 to be negligible, this wavelength should be large
compared to the linear size of €2. Therefore, this condition may be expressed
as

A
Amin o )1/d.
2
Thus one gets another condition

bq b —d\—1/d
s 71— /

which means
("= D)V > 1 0r ¢¢ > 2.

Thus there are conflicting requirements on the scale parameter ¢. Also note
that the approximation, s'(x) is constant in €2, is the reason which forces the
exponent 7 to be zero. An improved recursion formula which relaxes this
assumption has been derived by Golner and it yields a nonzero value for 7.

5.2.2 Numerical Calculations

Wilson performed numerical calculations with the recursion formula for d = 3.
Choosing a value of ¢ = 2 (a compromise value), the fixed point function Q*(s)
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Figure 5.2: Fixed Point Function.

is determined by solving the non-linear integral equation

T* (21d/28)}

Q*(s) = —2dln[ T00)

Iy = [ dbexp[20*— {Q(s+6)+ Qs - 9)}]

The parameter z = ck2 ) was chosen to be unity since c is arbitrary. The fixed
point function has a behavior shown in Figure 5.2. Once Q*(s) is obtained,
the transformation equation can be linearised by writing

Q'(s) = Q(s)+0Q'(s)
Q(s) = Q(s)+0Q(s).
Thus one finds

Q" (s) +0Q'(s)
= —2'In [I*(2'""2s) + 61(2'~%s)| — 2'In [1°(0) + 61(0)],
where 07 is the change in I when (@) is changed from Q* to Q* + (). For small
0@, oI is small and therefore

I I
In(I* 4+ 6I) = In(I*) + In (1 + (j_*) ~ In(I*) + 6[*

Thus 6Q)'(s) is given by

§1(214/25) 5](0)}

5Q() = ~2| a7y
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From the definition of I(s) (with z=1), one gets
ol = [ doesn |- - L@ s 40+ Q- )
< [1 = 2H6Q(s +6) +5Q(s — 0)}]
Therefore §1(s) is given by
169 = -1 [avexn |- — H@ G40+ @6 - 0}
o 6Q(s + ¢) +5Q(s — 0)]
= - 7 dpexp | - ¢* - ;{Q*@ +6)+ Q" (s — 9)}]6Q(s + ¢)

=~ [ oo [~ (657 — HQ°(6) + Q" (25— )}]0Q(6).

The linearised transformation equation then becomes
0Q'(s)
2d

= sy ] B[ 6= w s~ @0+ Q' s 6)}5Q(0)

o0

rw ] e - 0 5@ O @ oen),

where w = 21-%2_ This equation can be rewritten as
0Q'(s) = [ do T(s,6) 6Q(6),

where the kernel T'(s, ¢) is given by

7(s.0)
— o[ 6w s - Q)+ @ w s )]
e T R CCReAe )

This linear transformation is analogous to the linearised RG matrix ﬁq. For
the RG picture to hold, this kernel should have eigenvalues p; > 1 and p; <1
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for j > 2. The eigenvalues can be determined numerically and then the
correlation length exponent v can be obtained as p; = 2Y/¥. For d = 3,
Wilson thus obtained v = 0.609. The scaling law v = (2 — n)v then yields
v = 1.218 (since n has already been obtained as 0). These results may be
compared with v = 0.636 and v = 1.25 obtained using high temperature
series expansion of the partition function. Wilson’s recursion formulae can
be extended to the case of multi-component order parameter. Calculations
similar to that described show that v = 1.29 for n = 2 and v = 1.36 for
n = 3. The high temperature series results are v = 1.32 + 0.01 for n = 2 and
1.38 £ 0.01 for n = 3. Some analytical results that can be obtained for the
Gaussian model and a perturbed Gaussian model are discussed below.

5.3 Gaussian Model via Recursion formulae

The Gaussian model is obtained by taking the m = 1 term in the power series
expansion of QQ(s). That is

Q(s) = aps®.
Then I(s) becomes

I(s) = [ doexp[— 26" = Z{(s+0)* + (s — 0))]

= exp(—azs?) [ dexp[-20" — aa6”] = exp(~az5*)1(0).
Therefore Q'(s) reduces to

Qs) = —¢'In[=F—<—

Thus the RG transformation for the Gaussian model is

2
Ay = Q24
/

d = c
This is a linear transformation with the fixed point a5 = 0 and ¢* is arbi-
trary. Hence Aas = ay — a3 has the same transformation law. Therefore the
correlation length exponent of the Gaussian model is v = y;* = 1/2. Thus
the assumptions made in the derivation of the recursion formulae yield exact
results, v = 1/2 and n = 0, for the Gaussian model.
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5.4 Perturbed Gaussian Model

Now consider the terms with m = 1 and m = 2 in Q(s), that is

Q(s) = ags® + ags™.

The quartic term ays? is taken as a small perturbation. Then one gets
Vi 1
1(5) = [ dgexp[ 26" — J{aals +0)* +asls — o)’

+ as(s + )" +au(s — ¢)"}].
Using the results
1

L+ +(s =07 = &+

;[(5 + o)t + (s — ¢)4] = s +65%¢% + ¢,

I(s) can be simplified as

I(s) = exp(—ays® — ays®) / d¢ exp [— 2¢% — {ayd® + 6ays*d* + a4¢4}}

= exp(—a252—a4s4)/d¢exp(—gb2/a)

X [1 — a4(652¢* + o) + ;ai(652¢2 +¢*)? + O(ai)},

where a = (2 +ay)~!. The terms containing a, have been expanded in Taylor
series accurate up to a3. The above expression can be further simplified as

I(s) = exp(—a232—a4s4)/d¢exp(—¢2/a)

2
a
X [1 — 6a452¢* — (ay — 18a2s*)¢* + 6a2s%¢° + é"gbﬂ.

If J,,(«) is defined as
Ju(@) = [ dpexp(=¢?/a)o",

then one gets

Jola) = Vrma, Jla) =7 %, Ji(e) = \/ﬁiﬁ)
1 1
Jo(a) = \/7Toz§oz3, Js(a) = ‘/W_Oé1065a4'
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Therefore I(s) can be evaluated as

I(s) = exp(—ays® — ays*)V/ma
6 3 15 2105
{1 — §a452a — (a4 — 18ais4)1a2 + 6a352§a3 + %1—6044}

X

= exp(—ays® — ags*)V/Ta

3 105 45 27
X [1 — a4(1a2 + 3s%a) + aj(— T ot Za?’sQ + 504234)}.
On taking logarithms,
I(s) 2 4
—1 |:_[(0):| a9S” + a4s
3 105 45 27
— In [1 — a4(4a + 3s%a) + a4(§a4 + Za352 + ?a234)]
3 5, L1054
+ In {1 — 4@ + a4§a }

Note that @'(s) is proportional to —In[/(s)/I(0)] and it contains all powers of
s even though there were only a quadratic term and a quartic term in Q(s).
Thus a large parameter space is to be considered for implementing RG. On
expanding the logarithmic terms one finds

I(s 2 4
—ln[()} —

3
= a98° + ass” — [ — a4(1a2 + 35%a)

1(0)
10544532 2724 aZS
— 3
+a(32 1 +2 ) — 2(404—%304)}
3 105 , aZ?) 9\2
+ [—(14404 —|—a43204}— 2(404)
45 27
= a9s® + aygs* + a43s a—ai[4a3s2—l— 5 254}

18 36
+ 5} [ 5 a’s® + Zoﬂsﬂ +0(al).

If terms accurate to a2 alone are retained, Q'(s) and Q(s) are of the same
form. On introducing the replacement

one gets
Q'(s) = qd{(aQ + 3aay — 9a2a®)g* s
(a4 — 9a2at)g* 5] + O(ad)
= dys® +ajst + O(a}).
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Thus the transformation R, in the p-space {y = (¢, a2, a4)} is given by

/

d = ¢
ay = ¢*(ay +3aay — 9a3a®) + O(al),
a, = ¢"ay—9a32a?) +O(ad).

These recursion relations have been derived by assuming that a4 is a small
number and terms of O(a3) and higher orders can be neglected. Therefore
the fixed point values a} and a} obtained from them should also be consistent
with this approximation. The fixed point value ¢* is arbitrary. Other fixed
points are defined as

3a; 9aj 2

* 2| 4 4 * 3

= — +0

Gz 1 [ > 2t a; (z+a§)3} (a3 ),
* — * 9a; 2 *

a, = ¢ d{a4 - —1 } + O(a3 ?).

(2 +a3)?

Clearly, a; = 0 and aj = 0 are solutions of these equations. Recall that this
solution corresponds to the fixed point of the Gaussian model. From the first
equation it is found that

(1= q%)a; = aj + O(a; *).

Since aj has to be small (due to the nature of the approximate calculation),
one should expect a3 also to be small. As the aim is to study the recursion
formulae near the fixed points, they can be simplified by assuming as and a4
to be small. Assuming that as ~ a4 and keeping terms up to O(a?) one gets

3 a 9
dy = *laz+ Zau(l = ) = Sai] + O(a)). (5.3)
_ 9
ad, = ¢* d{a4 - ;ai - O(ai}. (5.4)

Fixed points of the simplified formulae are given by

a = ¢ [az + ;%(1 - ;2) ~ 3% 2} +0(a; ),
a; = q"""a; - 5a;? +0(a}?)

Thus p* = (c¢*,a3,a}) = (¢,0,0) is one of the fixed points. This is usually
known as the Gaussian fixed point since the probability distribution of the
Fourier amplitudes is Gaussian. The second equation shows that the other
fixed point value of a} satisfies

1= q4_d{1 - ;aﬂ +O(a; ?).
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That is
2

* z — *
Ay = 3(1 - qd 4) + O(% 2)'

5.5 Dimensionality Expansion

The value of a; must be small for it to be consistent with the approximation
scheme, and the only parameter that is free to be adjusted is the spatial
dimension d. Note that the parameter ¢ &~ 2 as required in the derivation of
the recursion formulae. So d is taken as a continuous parameter even though
the positive integer values only have physical meaning. The main aim in these
considerations is to see what the RG transformation equations can provide in
a consistent approximation scheme. Thus the parameter ¢ = 4—d is defined as
a continuous variable. A small positive value of € implies that d < 4. A value
e = 0.1 may not have any physical meaning, but keeping d as a parameter of
the L-G model, one can investigate the results of a consistent approximation
scheme. Assuming that e is small and hence

¢ ~1—ecln(q) + O(e),
the expression for aj yields
ay = gln(q)z2 + O(é?).

Thus for small €, aj is of order € and hence the approximation scheme is
consistent. This observation is the starting point for considering continuous
dimension d and “e expansion” in the RG approach. For aj one gets
2
* q 3 * * 2
2 = 3 _q2;a4+0(a4 )
2
qa =z 2
= —eln(q) + O(€?).
() +0()
Thus another fixed point (depending on the value of €) with a small positive a;
and a small negative a3 has been obtained. This fixed point will be refered to
as the non-Gaussian fixed point. Now, the linearised transformation equations
can be investigated around these fixed points.

5.6 Gaussian Fixed Point p* = (¢*,0,0)
Around this fixed point, it is easy to linearise Eqs.(5.4) and (5.5) to obtain
3
Ady = ¢* [Aag + ;Aa;;},
Ady, = ¢Aay, z=ck2Q, e=4—d.
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Note that the volume © = (27)%/V} as well as k2, depend on the parameter q.
Assuming that V, can be approximated as a spherical shell, one gets

1 ha d-1

- = kdk

z  ckZ / ’
Aq

where k4 is (2m)~? times the angular part of the volume in k-space. Since k2,
is the mean value of k% in A/q to A, z~! may be written as

1 Kd ka1
) e
A/q
_ Kdq 1 d—2 Ay
= i
Kq Ad—2 B

Therefore the transformation equations become

Ady = ¢*Aay+ B(¢® — ¢)Aay,
3Kg Ad—2

A / — eA B — .
a ¢ 20 (2m)ded — 2

The parameter B is independent of g. Thus the linearised RG matrix is

—~ 2B2_€
R,=[¢ B

Its eigenvalues and eigenvectors are
1
plzqylqu’ e1:<0>7

p2=4q"=4q", e = < _13);

Thus both the eigenvalues are greater than unity when ¢ > 0, i.e. d < 4.
For d > 4, one finds that p; > 1 and py < 1 since y; = 2 > 0 and y, =
€ < 0. Therefore, the assumptions made in the RG approach regarding the
nature of eigenvalues are found to be satisfied for d > 4. Thus the fixed point
u* = (c*,0,0) is appropriate for d > 4 and the correlation length exponent
v =y; ' = 1/2. The second fixed point is not appropriate for d > 4 since a is
negative, aj is proportional to € and € < 0 for d > 4, and therefore the fixed
point hamiltonian is not normalizable. Any arbitrary deviation

_ Aay
Aa_ ( ACL4 )
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a4

d>4

as

Figure 5.3: Critical Surface.

can be expanded in terms of the eigenvectors as
Aa = t1e1 + tgeg.
Therefore, the coefficients t; and t5 can be expressed as

t2 = ACL4
tl = ACLQ -+ BAa4.
Now, recall that the critical surface is defined as the set of points {Aa} which

have no projection on the eigenvector e;. Thus the critical surface is deter-

mined by the condition
Aag + BACL4 = 0,

which is a straight line isee Figure 5.3) in the parameter space. Repeated
application (/ times) of R, on Aa yields

Aa(l) = thzlel + tgqleeg
= (AG,Q + BAa4)qzlel + Aa4ql€eg.
For a large value of [ one gets

Aag) = (Aay + BAay)¢®” — BAayqg'*
~ (Aag + BA(I4)C]2Z,
Aaé(ll) = Aaélqlea

since € < 0 when d > 4. Thus for large [, Aag) tends to zero while Aagl)
approaches +0o depending on whether

tl = (A&Q -+ BACL4),
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is greater or less than zero. The flow of points in the parameter space, on
repeated application of ﬁq, is also shown in the above figure. Note that
points not lying on the critical surface first come closer to the fixed point and
then move away from it.

5.7 Failure of Hyperscaling Law for d > 4

From the exponents v = 1/2 and 7 = 0, the other exponents can be calculated.
They are given by

a= 2—-vd = 2-d/2

= v(2—n) = 1

b= 2-a=—9)/2 = (d=2)/4

0= B+7)/8 = (d+2)/(d-2).

However, several arguments were given earlier (in Chapter 2) to show that
Landau’s theory together with the Gaussian approximation is correct for d > 4
and the exponents are v = 1/2, n =0, a =0, y =1, f=1/2 and § = 3.
Thus the values of a, # and 9 disagree with those obtained using the scaling
laws. To resolve this point, it is necessary to reexamine the derivation of
the hyperscaling law and hence the value of a. The relation connecting the
singular parts of free energy densities of two equivalent models generated by
RG is
Fy(n) = q *F (1),

where the contribution from the eliminated modes has been omitted. Repeated
application of this relation (I times) yields

Fi(Aag, Aay) = q*ldFs(Aagl),Aaff))
= q_ldFs(thma Aa4ql€)a [ > 1.

Since the initial point is not on the critical surface, ¢t; # 0. With ¢t; ~ A;AT
and small AT =T — T, , one finds

Fi(Aag, Aay) = ¢ UF, (AlATq2l, Aa4qle) .

As [ increases, Aayq' tends to zero since € < 0. Then, the choice ¢! = |AT|71/2
yields
F,(AT) = |AT|Y?F,(£A,,0)
= constant x |AT|*™“,
Thus 2 — a = d/2 which is a special case of the hyperscaling law with v = 1/2.

However, this conclusion is based on the assumption that F,(+A;,0) is a
finite number. This requires that the free energy density should remain finite
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as the coefficient of the quartic term approaches zero. To check the validity of
this assumption, for small Aasq’, the expression for free energy density from
Landau’s theory can be used. Note that as d > 4 and [ is a large number,
agl) is a large number while aff) is a negligibly small number. Thus for d > 4
and large [, the renormalised hamiltonian is a .-G model with a small quartic
term. Therefore the idea of linearization around the most probable order
parameter may be employed. Thus the use of Landau’s expression to obtain
the dependence of free energy density on the coefficient of the quartic term
may be justified. But Landau’s expression for free energy density F(az,ay)
diverges as a;' as a; — 0. Thus the assumption that F(+A;,0) is finite and
hence the hyperscaling law 2 — o = d/2 are incorrect. The hyperscaling law
is to be rederived by using the fact that Fy(as,ay) diverges as a; ' as aq — 0.
Therefore F; may be written as
(AT, Aad) ~ g7 F (AT, Aaad"),
4

where F is finite as [ becomes large. Then the functional equation should be
written as

1
Fy(Aay, Aay) = mq—ldq—l FXAIATG", Aayg™)
Y 2l I
= ——q "FI(AAT ¢, Aasq™c).
Aayd S (AIATG™, Aasg™)
Now, choosing ¢' = |AT|~'/2, for large values of [ one gets
|AT|?
FL(AT) = F*(+A4,,0).
1) = 3 e a0

This relation shows that o = 0 which further yields 5 = 1/2 and 6 = 3. Thus
the hyperscaling law, derived by assuming that F(4+A;,0) is finite, is wrong
for d > 4 and exponents of Landau’s theory are correct.

The variable a4 is irrelevant for d > 4 since it tends to zero on repeated
application of the RG transformation. But it is now clear that the free energy
density diverges as a4 approaches zero and this fact makes the hyperscaling
law invalid. Therefore a, is termed as a dangerous irrelevant variable. Finally,
note that the Gaussian fixed point is not appropriate for d < 4 since both the
eigenvalues are greater than unity.

5.8 Non-Gaussian Fixed Point " = (¢*, a3, aj)

The linearised RG matrix, ﬁq, at the non-Gaussian fixed point is to be studied
for d < 4. The recursion relations

3 9
a = ¢ [az + ;M( - ?) - ;aﬂ +0(aj),
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_ 9
(l:l = q4 d[a4 — ;aﬂ + O((li),
can be linearised by putting as = aj + Aas etc. That leads to
3
a3+ Ady = ¢?la+ Aay + ~(a} + Aay)
1, 9 o
X A{L= (@ + Aag)} = —(af * + 20}00,)],
9
a;+Ady = ¢ [az + Aay — ;(az 24 QaZAa4)}.
On using the definition of the fixed point values, one finds
3a; 3 18 }

*

a a

24 ACLQ + *( - *Q)ACM - ?GZA(M
z z z z

Ady = qe[Aa4—i§aZAa4].

Aay, = q2[Aa2—

Thus the transformation matrix is

Y 2(1—3a3/2%) ¢*{(3/2)(1 —a}/z) — 18a}/=
R, = [ (0= 30i/) G/ =)~ 18} |

The fixed points satisfy the equations

oo 3¢ A
2 1_q2Z7
2
* N
a; = (1—¢q )5
Therefore one finds
3a; 1
1-=2 = 1—--(1—q°
- 1_§1n(q)+0(62)
_ qfe/?)_|_0<€2>7
18a} e
1— 224 = 1-2(1—-¢
1 — 2¢eln(q) + O(€?)
¢+ 0(),
Sa- %) 18 = Ipus ST i) - 2emn(g) + 0@)
z z 2z 3¢2—1 1 e ‘

= B0 () + Zin_(qi

Thus ﬁq is given by

R - [qm (3/2)¢%/* + O(e) ]
q 0 q—e

3
} ~4 + O(e).

127
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2—¢/3 €

Hence the eigenvalues are p; = ¢ and ps = ¢~ ¢ and hence y; = 2 —¢/3
and yo = —e. Thus the fixed point has the required properties for € > 0, i.e.
for d < 4. Tt was noted earlier that this fixed point is inappropriate for d > 4.
The critical exponents can be now computed using the value of y;. Thus, for
d < 4 they are given by

n = 0+0(e),
v = (2—¢/3)7!
= 1/2+¢/12+ O(€%),
a = (4—d)/2—ed/12
= €/6+ O(e),
v o= 2(1/2 +¢/12)
= 1+¢/6+0(),
B = (2—€/6—-1—¢/6)/2
= 1/2—¢/6+0(¢),
§ = (1/2—¢/6+1+¢/6)/(1/2 — ¢/6)
= 3+e+0(e),

Thus, the calculations using the recursion formulae show that for d < 4, but
€ = 4 — d a small number, « is of order ¢, 1 is of order €2 and 6, v and v
are greater than those of Landau’s theory. The experimental values (for d=3)
indeed show that o and 7 are very small quantities. The increase in the values
of other exponents is also in accordance with experimental facts and results
of numerical calculations of 3-D Ising model. It should be noted that the
eigenvalue py becomes unity when the appropriate fixed point changes from
Gaussian to non-Gaussian type at d = 4.
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Chapter 6

Perturbation Theory and ¢
Expansion

In this chapter, the results obtained using Wilson’s recursion formulae are
rederived in a more systematic manner. The recursion formulae were derived
using a number of approximations and there was no way to assess their ac-
curacy. Further, with the present approach based on perturbation theory, it
is possible to develop a systematic procedure for obtaining more accurate re-
sults. Recall that a direct perturbation approach, attempted in Chapter 2,
is not useful in the critical region. Together with the RG ides, it provides a
systematic calculational scheme. Consider the L-G hamiltonian,
Hls) = [ [55200) + 55" (x) + 5 (Vs(x))*] dx.
J 2 8 2

Here, the parameters in H have been redefined as a; = r/2,a4 = u/4 and ¢
is replaced with ¢/2. Further, H is used to denote H/T for simplifying the
notations. The magnetic field term has been omitted since the transformation
law for the field is known. The order parameter s is assumed to have n
components. In terms of Fourier amplitudes s; in

1
si(x) = a7z > exp(ik - X)su, 1 <i <n,
L= i

the hamiltonian can be expressed as

Hs) = 233 (4 ok)lsal

i k<A

U
72 Z Sik, Sika Sjks Sk, 0 (K1 + ko + kg + ky).

+
8L 1j {km}<A

The delta function shows that the sum of wavevectors, k; + ko + ks + ky is
zero. Further, the symbol, > +(---) indicates summation over each of the

130
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indices k; to k4. The parameter space is p = (r,u,c) and ' = Ryp is to be
obtained by calculating the new hamiltonian H’[s], defined as

exp(—H'[s] — ALY = /exp(—H[s]). /H ds,

s — swq ", kK =gk

Note that the factor ¢'="/2 was obtained from a(q)q?%? where

afg) =q¢", a= ;(Q—H—d)-

The parameter 7 is to be adjusted to find a proper fixed point and H'[s] = 0
when s = 0. The presence of the quartic term in H[s| causes difficulties in
implementing the reduction of degrees of freedom. So exp(—H[s]) is expanded
as a power series in u. Then it is possible to evaluate all the relevant integrals
since they are of the Gaussian form. However, there are enormous complica-
tions due to the fact that the Fourier amplitudes with &k values in A/q to A
are only to be integrated out. The Gaussian model, which has been discussed
earlier, is obtained when v = 0. The perturbation expansion of exp(—H|s]) in
powers of u implies that the calculations are valid only for small values of u.

6.1 Perturbation Expansion

The range of k£ values is split into two groups,

ka = AJg<k<A,

sik is denoted as sl if k is in k4 group and as s}, if k is in kp group. That is

o ;’k for kin ka
Sk =\ &\ forkin kg

Now, each summation in H[s] can be split as

Z,;("') — Z};(...) +.§];("')‘

Then H|[s] can be written as
H[s| = Hy[s"]| + H[s'] + Hy[s, s"].

The first term is N
Z r+ ck?)|sh|
ik

[\D\»—t
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The second term, which is similar to the L-G hamiltonian, is

B
H[s'] = Z (r + ck?)|s)y |
ik

I\DM—‘

+ 8Ld Z Z Szkl Zkzsjkg ]k45(k1 + ko + k3 + ky),
ij {km}

and Hy[¢',s"] contains the remaining part in H[s]. Clearly, H;[s,s"] is pro-
portional to u. Therefore it is treated as a perturbation. When the four
summations in the quartic term is split into two groups, there are a total of
sixteen terms. In one of them, all k,, (1 < m < 4) belong to the kg group
and that term is accounted in H[s']. The remaining fifteen terms are retained
in Hi[s',s"]. Thus, at least on summation in H;[s’, s”] contains s/ terms. In
fact Hy[s', s"] can be written as

Hl [S/, S”] 8Ld Z Z Siky SleSJk38jk4(5(k1 -+ k2 -+ k3 + k4) (61)
ij {km}

where (i) at least one of the k,, (1 < m < 4) belongs to the k4 group and
hence the corresponding s;x is s7, (ii) each k,,, can be either in the k4 group
or in the kp group and hence each s; can be either s or s}, . With these
specifications, it is clear that H;[s', s”] contains fifteen terms.

Now, the new hamiltonian can be defined as

exp(—H'[s] — ALY = /exp(—H[s’]—H[ 1= His', ") T] dsi

i ka

= eXP(—H[S/])/eXP(—HO[SI] H[s', ") ]] dsic,

i ka

S — swd K =gk,

where H|[s'] has been taken outside the integral since it does not contain the
integration variable s} . Using the notation

<> = —/exp —Hy[s"] O TT dsi

i ka

ZO = /eXp( HO ” Hdslk,

i ka
for the averages, one gets

exp(—H'[s] = ALY) = exp(—HIs']) < exp(—H[s',s"]) > Zo,

S;'k — Sik/qlin/Z, k, = Qk
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Thus the new hamiltonian is given by
H'[s] + ALY = HI[s'| —In < exp(—H,[s',5"]) > —In(Zy),
S;k — Sik/qlin/Z, k/ = qk

Now, it is necessary to absorb all terms independent of s; in A since H'[s]
should be zero when s; = 0. Hence H'[s] is rewritten as

H'ls] = HI[s]—1In<exp(—H[s,s"]) >
+ In < exp(—H;[0,s"]) >, (6.2)
she = sweq' P K =gk
Then, the free energy density A is given by
ALY = —1n < exp(—H,[0,5"]) > —In(Zp).

The last term, In(Zp), has already been calculated in connection with the
Gaussian model. Use of that result yields

d n & 2m
AL? = —1n < exp(—H;[0,$"] ) > —§Zln (7)
The terms in H'[s] can be now analyzed one by one.

(A). Term HIs|

The explicit form of H[¢'] is

[\

B
H[s| = —Z (r + ck?)|s|?
i k

+ 8Ld Z {Z} Sik, S zkz Jk3 Jk45<k1 + ko + k3 + k4)
tj {km

where s} is to be replaced with s ¢' "%, k!, = gk, If ky, is in kp group,
then k] takes values in the full range 0 < k < A. Therefore one finds

1
HS] = 5 2 (r+eqg*k®)g sael”
i WA
4 HUZZ 5k, + 1y + K, + K,
y Sk, Sik; Sk, Sk, 0 (K + K5 + kg + k),
ig {kl,}<A

where the substitutions k,, = k/,, /¢ and L = ¢L’ have been made. Thus

S X e R sl (6.3)

i k<A
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U q4*d*277
+ Y Z {kz}:q Siklsz‘kgsjkgsjk45(k1 + ko + k3 + ky),
() myS

where the dummy variable k! has been replaced by k,,.
(B). Term —In <exp(—H,[s,s"]) > +1In < exp(—H,[0,s"]) >

Assuming u to be small, to second order accuracy in u, one finds

In < exp(—H;[¢',s"]) > = In [1— < Hy[d,s"] >

1
+ 5 < H?[$',s"] > +O(u3)}

1
= — < H[¢,s"] > +3 < H?[s', "] >

1
- 5< H[s',s"] >* +O(u?).

In the last expression, In(1 + z) is approximated as z — 2%/2 + O(z?®). In a
similar way

1
In < exp(—H[0,5"]) > = — < H{[0,5"] > +5 < H?[0,5"] >
1
- 5< H,[0,8"] >% +O(u?).

The two expressions give

—1In < exp(—H; [, s"]) > +In < exp(—H4[0, s"]) >

[
/l]

= < Hy[¢,s"] > — < H1[0,5"] >
1
- 5( < H}[$,s"] > — < H}[0,5"] > )
1
+ 5( < H[s,s"] >* = < Hi[0,5"] >* ) + O(u”).

Now, let H; be defined as
Hy[s',s"] = Hy[s, s"] — H,[0, s"]. (6.4)
Then, the previous expression becomes
—In < exp(—H;[¢, §"]) > +1n < exp(—H;4[0, s"]) >
Y AR —;( < B2, > — < B0, "] >? ) (6.5)

— (< Hils,s"H[0,s"] > — < Hi[s,s"] >< Hi[0,5"] > ) + O(u®).
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All the four k,,’s in H, [s', s"] do not belong to the k4 group. In fact, all k,,’s
in H,[0, s"] are in the k4 group. Thus H,[s/, s"] represents fourteen terms out
of the fifteen terms in Hy[¢', s”]. Using Egs. (6.2), (6.3) and (6.5), the new
hamiltonian can be written as

H's] = 5 Z ¢+ cq k) |sad? (6.6)
i k<A
U q4 d—2n
o 2 2 SkSikeSikesid(kn ke ks + ki)
i {km}<A

— 1, — .
+ < Hyld,s"] > —5( < Hi[¢,s"] > — < Hi[¢,s"] >* )
— [ < W, 1H,[0,5") > — < Hy[s, "] >< H[0,5"] > | + O(u?).

After calculating the averages, the renormalization of the Fourier amplitudes
is to be effected with the replacement s}, — sisq'~"/2. The averages to be
calculated are with the Gaussian distribution exp(—Hy). So the following
properties are useful.

6.1.1 Averaging with exp(—Hy[s"])
(i) First of all, note that

1
< S, > = Z /exp ) Sk, Hds
1 1
= ZOl eXp { - i(r + Ck2)|szk1’ } zkldszkp

where Zy; is given by

1
Zox /mq_§w+wm%JW%1

On separating s}, to real and imaginary parts, one easily finds that the aver-
age < sj, >=0.
(ii) In a similar way, it can be shown that

< s, > = 0 fori #j,
< S St > = 0 for ki +ky #0.
For k, = —k;, the amplitudes are complex conjugates and hence

1 1
7 [ e[ = 5+ eRdlsh PIsh s,

[ x* exp|(r + ck?)x?]dx
[ exp[(r + ck?)a?|dx

//
< Szkl i~k =
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(/2 (r + ck) 5
VT (r + ck?)~1/2
= (r+ck?)h

Thus, the general result is

< S S, > = 050(ky + ko) Go(ky),

jka

Golky) = (r+cki) ™

(iii) Another property is that

"
tkor41

"noon o
< Sy Siky "7 S >=0.

(iv) When there are an even number of terms in the product,
" 1 "
< Sik; Siky "7 Siky
_ " " " " " 1l
— Z < S'k18ik2 >< Sikgsik4 > A < Sik2l—18ik2l > .
all pairs

Thus, for example

14 " " " . " " " "
< Sikl Sikgsikgsik4 > = < Sikl Sikg >< Sikgsik4 >

1! 1/ 1 1!

+ < Sk Siks > < Sik,Sik, >
1 1 1 1!

+ < SikySiky > < SikySiks > -

With these results, the renormalised hamiltonian in the first order approxi-
mation can be calculated easily.

6.2 First Order Approximation to H'[s]

At this order of approximation, it is enough to calculate < H; [¢',s"] >. From
Egs. (6.1) and (6.4), one finds

Hyls',§"] = é DY Sikg SikaSiks Sjis 0 (K1 + ko + k3 + Ky),
ij {km}
where, (i) at least one of the k,,(1 < m < 4) is in the k4 group, (ii) at least
one of the k,, is in the kp group, and (iii) each k,, can be either in the k4
group or in the kg group. Note that if only one k,, is in the k4 group, then
< H; >=0. Similarly, if three k,, are in the k4 group, then again < H; >= 0.
There is no possibility of all four k,, appearing in the k4 group. Thus it is
enough to consider the case of two k,, in the k4 group. Out of the four &,,, two
in the k4 group can be chosen 4Cy = 6 ways. That is, any one of the pairs,
(k1ka), (k1ks), (k1ky), (kaks), (kaky) or (ksky) can be in the k4 group. Also note
that if the pair (k1kz) is in the k4 group, then the pair (ksky) is in the kp

group. Therefore < H; > is found to be
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<> = 8Ld Z [ Z < 8zk1 Zk2 > Z Sjks ]k4 (6.7)
i k1ko ksky
+ Z < S S > Z Sites S T Z < S Sy > Z Sites Sy
klkg k2k4 k1k4 k2k3
+ Z < Slkz ]k3 > Z Szkl ]k4 + Z < Slk2 Jk4 > Z Slkl Jk3
k2k5 k1k4 k2k4 klkB
k?3k‘4 k‘1k22

Since the variables in the summation are dummy variables, one finds that the
first and last terms are the same while the remaining four are similar to each
other. That means

< H[s,s"]> = 8Ld ) [2 Z < Sk, Siky > Z ks Sk

i k1ko ksky
+ 4 Z S Z i Sies |01 + K + kg + ).
k1k3 k2k4
Substitution of the expressions for the averages leads to

< El > = 8Ldz [QZ@J k1+k2 Go k?l Zsjkg ka4
ij k1ko ksky

B
+ 4 Z 52J(5(k1 + kg)Go(kl) Z 5;k25;‘k4}5(k1 + k2 + k3 + k4)
klkg k2k4
On simplifying the sums one gets

. B
<H1 > = 8Ld {ZHZGO kl ZZ‘$;k3‘2
k3

J
4ZG0<k1> ZZ EARE
k1 i ks
Since both terms are of the same type, they can be rewritten as

<H1 8Ld 2n+4 ZGO kl ;|Szk2|2
1R2

With the replacement sj, — Sk, q 1=n/2, ki, = gko runs over the full k-space
and hence

— 1 A
< H[s,s"] >= g(2n+4) > Isad’d 55 X Golky)]
k1

i k<A
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Thus, in the first order approximation, Eq.(6.6) for H'[s| becomes

LY (e R sl (6.8)
i k<A
u
+ 8L/dq4 =2 Z Z Slk151k253k353k46<k1 +ky + k3 + k4)
ij {km}<A
u q2—'r] ) 1 A )
8 i k<A k1

The above expression looks exactly like the starting L-G hamiltonian. In terms
of the parameter set p/ = (7', 4/, ¢), it can be rewritten as

1
H'[s] = = Z (r' 4 k?)|sic|?
i k<A

l
8L D D SiaSikSik S0k + ko + ks + k) + O(u?).
1j {km}<A

+

Thus the transformation equations of the parameters are

A
7“/ = 2 7I+ 4(2n+4) 7dZG0(k1)] +O(U2),
ikq
! uq4fd72n i O(’LL2>,
c = cqg "+ 0.

S
I

The thermodynamic limit is obtained with the replacement

1 A

A
- %:Go(lﬁ) = (271T)d/G0(k:1)dk1,

where the superscript on the integral denotes that it is over the range of the
k4 group. Thus, the transformations reduce to

un+ 2

’o= +——/G0 (k)dka] + O(u?),

o= g OW),

d = cqg "+ Ou?).
As seen earlier, for these equations (defining R,) to have a fixed point, 7
should be chosen as zero and hence ¢ = ¢. The other two equations show that
the fixed point values of » and u are r* = u* = 0. Noting that

1

Go(kl) = W7
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and linearising around p* = (0,0, ¢), one gets

A

Aun—+2 [dk,

A = Plar+ 28 /7
" q[ T 2 (2m)d ) ck?

Av = AugT+O(?),

| +o@),

where terms like (ArAwu) and higher order terms are neglected. The integral
can be evaluated as
1 dk P Ad-2

Gmyi ) B2 TR k=R

(1 - q27d)7

where kg = (27)7927%2T'(d/2). The linearised transformations are thus given
by

Ad—2
d—2

, Au
Ar = ¢ [Ar + Q—C(n + 2)kg

Au' = Aug™*+ O(u?).

(1- ¢ %] + 0,

The eigenvalues of the matrix are p; = ¢® and py = ¢*~%. Note that these re-
sults are exactly the same as those obtained with Wilson’s recursion formulae.
However, they have been derived here without the ad hoc assumptions in the
derivation of the recursion formulae. Thus one concludes that these results
are appropriate for d > 4 and they yield Landau’s theory exponents.

6.2.1 Effect of s® in H'[s]

Suppose an additional term

v
v/sﬁ(x)dx:ﬁz S S sid(ky + o+ k),

i il k1-ke <A
is added to the L-G hamiltonian. Then, the recursion relations are

" = r¢* "+ Diu+ Dyv + O(u?) + O(v?),

r
v = ug* i+ Eyo + O(u?) + O(v?),
'U/ _ ,Uq6—2d—377 + O(UQ) + 0(1)2),

d = cqg "+ O?) + O(v?),

where Dy, Dy, and F, are dependent on r. They show that n should be chosen
to be zero and the fixed point values are r* = u* = v* = 0. The eigenvalues
of the linearised transformation are given by

p1=q", p2=q"% p3=q"".
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Sik2 Sjk4
Sik, Sjiks

Figure 6.1: Diagram for H;.

Thus, all the eigenvalues, except p; are less than unity for d > 4. In fact,
one can start with a very general hamiltonian containing all even powers of s
and reach the conclusion that the fixed point p* = (0,0, ---,c) is appropriate
for d > 4. The corresponding fixed point hamiltonian is [c¢(Vs)%dx and
the exponents are the same as those of Landau’s theory. The first order
approximation is inappropriate for d < 4. For instance, p; = 1 for d = 3. The
next higher order approximation is necessary to find a suitable fixed point for
d < 4.

6.2.2 Diagramatic Method

The main result of the first order approximation is the expression for < H; >
given in Eq.(6.7). A diagramatic method for obtaining the same result is
developed below. A diagram representing H, is constructed in the following
way. Make a broken line representing the factor u in H;. At each end of the
line, put two solid lines. Thus there are a total of four solid lines. The two
solid lines at one end denote s;, and s;,. The diagram so obtained for H 1
is shown in Figure 6.1. The delta function in H; shows that the sum of the
wave vectors in the diagram should be zero. Recall that out of the four s
terms, at least one should be s’ and another should be s”. Each k,, can be
either in the k4 group or in the kg group. Hence each solid line can represent
a & or a s”. Now, it is possible to choose one s' in 4C = 4 ways, two s’ in
4Cy = 6 ways and three ' in 4C3 = 4 ways. Thus the total of 4 +6 + 4 = 14
ways represent the fourteen terms in H,. In < H, >, there will not be any s”.
In fact, they are averaged with the Gaussian distribution exp(—Hy[s"]). The
rules for finding the averages with the Gaussian distribution can be translated
to the diagramatic language in the following way.

Rule 1 Any solid line representing a s” should be connected to another
solid line representing a different s”.

If there is only one s”, then according to this rule, it can not be connected.
Thus there is no contribution to < H; > if there is only one s”. Similarly, in
the case when there are three s”, there is no contribution to the average since
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O LS RS

Figure 6.2: Diagrams in < Hy[s/, s"] >.

one of the s” always remains unconnected. If there are two s”, there are six
ways of choosing them and by using rule-1, one obtains the six diagrams shown
in Figure 6.2. Each diagram gives a contribution to < H, >. The diagrams,
in the order, represent the six terms in < H, > given explicitly in Eq.(6.7).
In the first and last diagrams, there are closed loops, i.e. starting from any
point on the loop, one can come back to the same point without going over
the broken line representing u. The corresponding terms in Eq.(6.7) have a
factor n. This observation leads to the second rule.

Rule 2 The closed loop contributes a weight n (number of order parameter
components) and the open loop contributes a weight unity to the average.

On applying this rule one finds that there is a factor (2n +4) in < H; >
The remaining factors in it can be obtained by explicitly writing down the
contribution from any of the diagrams using rule-3.

Rule 3 If two solid lines representing two s” (say, sj, and s, ) are
connected , then, replace sj s, in H, by 0;iGo(k1)d(k1 + ko).

Applying this rule to the first diagram in Figure 6.2, one finds that

Z Z Z 81k1 ’Lk2 ]k3 ]k45(k1 + k2 + k3 + k4>

1 kike ksky

A B
— YYD 6 Golkr)d(ky + ko) sy, ', 6 (ky + ko + ks + Ky),

1] kiko kska
B A
2
WYY Gl
J ks k1

Now, replacing the factor n, which has come because the first diagram has a
closed loop, with (2n + 4) and putting the constant factor (u/8)L~% leads to

B
< Hi[¢,s"] >= 8Ld(2n+4 PIEAE ZGO k1),

Jjks

which is same as the result obtained earlier. In the first order approximation,
there are only six terms in < H; > and every step can be written down
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Sikg Sjk4 Slkg Smks
T 2[ o1 —
= <
Sik, Sjks Slks Smky
Figure 6.3: Diagram for H?.

explicitly. But, for calculating the second order terms, the rules formulated
above turn out to be essential.

6.3 Second Order Approximation to H’[s]

Now, terms in the last two square brackets in Eq.(6.6) are to be calculated.
First of all, consider the first square bracket.

(A). %[ < HY[¢,s"] > — < Hi[s',s"] >2}

The term < H; > is already calculated. So one has

A
< Hl[S/,SH] >2: ;(8 2n+4 [Z|Sjk1 } [L_deQG()(kfg)]Q,

ik1
For $H{, the expression is

1~ 1
2H2[s s = (g

2 2 Z Z Slk132kzsjk33]k45(k1 +ky + k3 + k4)

1j {kz}<A

X Z Z slksslkGSmk7smk8(5(k5 -+ k6 + k7 + kg)
Im (k1A

The diagram for H 2 is shown in Figure 6.3 where each broken line represents
a factor u. Each solid line can represent a s’ or s”. There should be at
least one s’ and one s” in each part of the diagram. The sum of the wave
vectors of each part should be zero. To calculate the average, the wave vector
sets (ky, ko, ks, ky) and (ks, kg, k7, kg) are denoted as group-1 and group-2
respectively. Table 6.1 shows the various ways of choosing s” terms in group-1
and group-2.

From there, it is clear that the cases to be considered are (Ni, No) =
(1,1), (2,2) and (3,3) where N; and N, are the number of k’s (with values
in the k4 range) belonging to group-1 and group-2 respectively. There are
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Table 6.1: Various Choices of s”.

Ni;=Number of k in the k4 range belonging to group-1.
No=Number of k in the k4 range belonging to group-2.
N3=Total number of k£ in the kg range.

Ny Ny Nj Remarks

1 1 6 635 after averaging. Hence a term s in H'.
1 2 5 0Oddno.of kin ks group. No contribution.
1 3 4 No contribution (see discussion below).

2 1 5 0Oddno.of kin ku group. No contribution.
2 2 4 45 after averaging. Hence a term s® in H'.
2 3 3 Oddno.of kin ka group. No contribution.
3 1 4 No contribution (see discussion below).

3 2 3 0Oddno.of kin ky group. No contribution.
3 3 2 25 after averaging. Hence a term s in H'.

8//

/ / /
Siks > Siky  Sike mks
" "
/ S, S < 1
S5k, jks  Slks Simics
Figure 6.4: One way of connecting two s” in group-2.

no contributions to the average from the cases (N1, No) = (1,3) and (3,1)
due to the following reason. When (Ny, No) = (1, 3), there will be one s” in
group-1 and three s” in group-2. Every s” should be connected to another s”
to obtain a non-zero contribution. Therefore, in group-2 itself, two s” are to
be connected. A possible way of making this connection, shown in Figure 6.4,
leads to k7 + kg = 0. This further leads to ks + kg = 0 so that the total sum is
zero. But, this condition can not be satisfied since k3 is in the k4 group and kg
is in the kp group. Thus, the case (N1, Vo) = (1,3) and, in a similar manner,
(N1, N2) = (3,1) do not contribute to the average. The case (N1, Na) = (1,1)
yields six s’ terms after averaging and hence leads to a term [s®dx in the
new hamiltonian. This is the way new types of terms are generated by the
RG transformation. This term is not considered since the transformation of
interest is that of the parameter set u = (7, u, ¢) in the L-G hamiltonian. Thus
it is sufficient to consider the cases (N, Ny) = (2,2) and (3, 3).
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5/
2k2 4 lk5 mkg
>
Zk1 jkg lk5 mk7

Figure 6.5: A typical Diagram in f[% [s',8"].

DL DK <) -
DL AL AL >

Figure 6.6: A set of diagram in < HZ[s,s"] >.
Case (N, Ny) = (2,2)

In this case, there are two s” in group-1 and group-2. A typical diagram for
H 2 is shown in Figure 6.5. First of all, the s” terms in group-1 and group-2
can be connected among themselves. Various connected diagrams obtained in
this way are shown in Figure 6.6. As seen from the calculation of < H, >,
each diagram contributes a factor

8Ld Z ‘33k3| ZGO kl

Jks

Using the rule that a closed loop has a weight n and an open loop has a weight
unity, the total weight is found to be

n2n+4) +12n+4) +---n(2n+4) = (2n + 4)*.
Thus the above way of pairing yields
Uiy og 2 & 2
tl = (8) L~ 2n+4 {Z|8]k3 } [ZGO(kl)} .
Jks k1

Note that this contribution is just < H; >2. Thus pairing y of 5" terms among
themselves yields a contribution which cancels with — < H; >?2
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> O
>R >
S O
K FKCX

Figure 6.7: Diagrams in < H;[s', s"]2 >.

Now, consider the ways of connecting a s” from group-1 with another one
in group-2. Two §” in group-1 can be chosen in 4Cy; = 6 ways. In two cases,
both s” are at one of the ends of the broken line. Similarly, two s” can be
chosen in group-2 at the end of the broken line in two ways. When these s”
are connected together, one gets closed loops. In each case, the ends of the
joining lines can be interchanged to give another way of connection (r.h.s of
Figure 6.7). Thus a total of 2 x 2 x 2 = 8 closed loops are obtained.

The contribution from any of the diagrams, say the first one, is

B
. o / / / /
Dia—1 = Z Z Sik; Siko Sk Smks
ijlm kikokrks

A
X Z (5(k3 + k5)(5le0(k’3)(5(k4 + k6)5jl
kskakske

Go(ka)d(ky + -+ ka)d(ks + - - + ks).

X

Noting that
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d(ky + ko + k3 + ky)o(—ks — ky + k7 + kg)
= 0(ky + ko + k7 + kg)o(—ks — kg + k; + kg),

one gets

im k1k2k7kg

x i 5(—ks — ky + ks + kg)Go(ks)Go(ka). (6.9)

kska

Now, consider the case when two s” in group-1 is at one end of the broken
line and the two s” in group-2 are at different ends of the broken line. The
first arrangement can be done in 2 ways while in the second there are 4 ways.
Thus there are 2 x 4 x 2 = 16 (the last 2 is for interchange of ends of the
joining lines) ways. In a similar way, the s” in group-1 can be put at different
ends of the broken line while the s” in group-2 are at the same end of the
broken line. This gives another 16 ways of making connections. Thus a total
of 32 ways of connections are obtained. Eight of these cases are shown in
Figure 6.8. Another 8 diagrams arise by choosing for s” the solid lines at the
left of the broken line of group-1. Then a similar 16 diagrams result with two
s” at the same end of the broken line of group-2.

Now the two s” of group-1 and group-2 can be put at different ends of the
broken lines. There are four ways of doing this in each group, thus 4x4x2 = 32
(the last factor 2 is for interchange of ends of the joining lines) diagrams are
obtained. Eight of these are shown in Figure 6.9. The remaining 24 comes
from the other three ways of choosing s” in group-1. The 64 diagrams (32+32)
obtained are not closed loops and hence each yields a weight unity. The first
diagram in Figure 6.9 yields

. . /
Dia—1 = »_ Z Sitey S Slics Sy

ijlm k1kskskr

A
X Z (S(kg + kg)(slmGo(kg)é(lQ; + k()‘)éjl

kokskeks

X Go(k:4)6(k1 4o+ ky)0(ks + - - - + k)

= Z Z 'Lkl zk7 ]k3 ]k56(k1 + k3 + k5 + k?)
im k1k3k5/€7

x ZA: 5(+ks + kr — ko — ky)Go (ko) Go (ks). (6.10)

koks
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Eqgs.(6.9) and (6.10) are exactly of the same type. On substituting the factors
(8n + 64) and (u/8)2L =2, the contribution from the case (N, Ny) = (2,2) is
found to be

1 — .
5[ < H[¢,8"] > — < Hi[¢,5"] >? }(with four s’ terms)

1 u
= 2(8) L72(8n464)) Z Sty Sikca ks Sk
1] kikoksky

X (S(kl —|—k2 +k3 +k4)1}(k3,k4), (611)

where the term v(ks, ky) is given by

U(kg, k4) = XA: Go(k’g,)Go(k‘ﬁ)é(kg + k4 — k5 — k6)

kske

But for the dependence of v on k3 and k4 and the range of wave vectors (which
are in the kp group), the expression in Eq.(6.11) is identical to the quartic
term in H|[s]. To bring it to the required form, v(ks, k4) may be approximated
by its value at k3 =k, = 0. That is,

(k3,k4 NUOO ZG2 ]{75

Thus Eq.(6.11) reduces to

1 — .
5[ < H{[¢,s"] > — < Hi[¢,5"] >? }(wz’th four s’ terms)

1
= 2(8) L 2d 8n+64 Z Z ’Lk1 ’Lk2 ]kgS]k4

1] kikoksky

A
ks

The exercise just completed has to be repeated for the case (Ny, No) = (3, 3).
Case (N, Ny) = (3,3)

Here there are three s” in each group. As explained earlier, if two s” of the
same group are connected, then the wave vector sum of that group can not be
zero. Hence every s” of group-1 should be connected to a s” of group-2. Three
s of each group can be chosen in 4C5 = 4 ways. With a particular choice of
s” in group-1 and group-2, six ways of connection can be established. This
includes the factor two arising out of the possibility of interchange of ends of
the joining lines. Thus the total factor coming up from all ways of connections
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> T I
AL AL oKX

Figure 6.10: Diagrams in < Hy[s/, s"]% >.

is 4 x 4 = 16 times the factor obtained from a particular choice of s” in group-1
and group-2. The diagrams resulting from a specific choice of s” are shown in
Figure 6.10. Here, there are two closed loops and four open loops thus giving
a factor (2n +4). Then the total factor is 16(2n + 4). The first diagram of
Figure 6.10 can be evaluated as

B A
Dia—1 = Z Z S;’k482k6 Z (S(kg + kg)(simGo(kg)
ijlm kake k1kokskskrks

5(1(3 + k5)(5ﬂG0(k’3)5(k1 + k7)5zm
Go(k1)o(ki + -+ ka)o(ks + -+~ + kg)
B A
S Sl S Golkn)Galha) ol

J ka kikaks
X 5(1{4 + k1 + k2 + k3)

Defining w(k,) as

w(k4) = Z Go(k1>G0(/€2)G0<k3)(5<k4 -+ k1 + k2 -+ k3)
ki1koks

A
- Z Go(kl)Go(kQ)G0<k4 —|— kl —|— k2),
k1ko

one gets

1 — .
5[ < H}[s',8"] > — < Hy[s,8"] >* } (with two s terms)

1 B
= SEPL6(2n+4) 30D Ish, Pw(ky).
ik
Since Go(k1) = (r + ck*)™!, w depends only on |k;|. Further, w(k;) is an
even function of k; as it is unaltered by changing k; to —k;. Hence it may be
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Sikg Sjk4 Slks Smks
Hyls',s"|H,[0,5"]) = >7< >7<
Sik, Sjks;  Slks Smks

Figure 6.11: Diagram for Hy[s, s"]H:[0, s"].

approximated as
w(k;) ~ w(0) — kiw*,

where w(0) is given by

w(0) = zA: Go(k2)Go(ks)Go(ka + k3),

koks3

and w* is the coefficient of —k? in [w(k;)—w(0)]. Thus with this approximation
for w(ky), one gets

1r — .
5[ < Hi[s'§"] > — < Hy[s,§"] >* }(with two s’ terms)

= ;(§)2L_2d16(2n +4)> ; | s, [P [w(0) — kfw*]. (6.13)

What remains to be computed is the last term in Eq.(6.6).
(B). < Hy[s,s"|H1[0,s"] > — < Hy[s',s"] >< Hy[0,s"] >

Recall that H,[s, "] is represented as a diagram with four solid lines and a
broken line and there should be at least one s” and one s” in it. H;[0, s"] also
can be represented using the same diagram, but now all the solid lines should
denote s”. Thus the diagram for their product is as shown in Figure 6.11. To
find the average, all the solid lines representing s” should be connected. If there
is only one s” or three s” in H;[s',s”], then one of them remains unconnected
and the contribution to the average from such a case is zero. Hence the cases,
when there are two s” in Hy[s',s”], alone are important. Then there are only
two s’ terms and hence the contribution is to the quadratic term in H'[s].

The two s” of Hy[s',s"] and the four s” of H;[0, s”] can be connected among
themselves. Note that there are 4C5 = 6 ways of connecting the two s” of
H,y[s',s"] and three ways of connecting the s” of H;[0,s"]. The various dia-
grams arising in this way are represented in Figure 6.12. These diagrams are
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<><§2+Z§+ZR+%+><> x
00 L K

Figure 6.12: Diagram for < Hy[s/, s"] >< H;[0,s"] >.

> OIFONOK
> ISO3<

Figure 6.13: Diagram for < Hy[s', s"|H,[0,s"] >.

just those obtained from a calculation of < Hi[s',s"] >< Hy[0,s"] >. Hence
the contribution to < Hi[s',s"|H,[0,s"] > — < Hy[s',s"] >< H[0,s"] >
arises only by connecting s” of H; [s',s"] with those of H;[0,s"”]. Notice that
two s” of H;[0,s"] always have to be connected among themselves. First of
all, connect the two s” lines at one end of the broken line of H;[0,s"]. The
resulting diagrams are shown in Figure 6.13. The weight of the first two is n?
each while others have a weight of n each. Thus the total weight is 2n? + 4n.
Exactly the same thing can be done by connecting the s” lines on the other

side of the broken line in H; [0, s”]. Then another factor of 2n*+4n is obtained.

Now, consider the case of connecting two s” of H;[0,s”], one from each
end of the broken line. This can be done in four ways. On connecting the s”
lines above the broken line, the diagrams in Figure 6.14 are obtained. Thus
two closed loops and four open loops, giving a factor 2n + 4, are obtained.
Exactly the same factor 2n + 4 arises by connecting s” lines below the broken
line. Now connect the s” above the broken line to the one below. This yields
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Q€ AL
> L o<

Figure 6.14: Diagram for < Hy[s', s"|H,[0,s"] >.

the diagrams of Figure 6.15 which again give the factor 2n + 4. One more
possibility of similar connection yields another factor 2n + 4. Thus the weight
obtained is 2(2n%+4n)+4(2n+4) = 4(n+2)?. However, an additional factor 2
is found by interchanging the ends of the joining lines in each of the diagrams.
Hence the total weight is 8(n + 2)?. The first diagram from Figure 6.15 can

be evaluated as

Dia — 1

This result yields

B A A
DD SuaSie O D O(ks +ks)d;Go(ks)

ijlm kiko ksky kskekrks

(5(k4 -+ kg)éijo(l@l)d(k(} -+ k7)

OimGo(ke)o(ky + -+ - + ky)d(ks + - - - + kg)
B A A

”Z Z S;kl Sng Z Z Go(ks)Go(ks)Go(ks)

7 k‘lk:g k?3k4 kG
5(—ks + kg — kg — ky)

COBPMEME ;Go(/ﬁa)Z S Golks).

ik ke

< Hy[s',s"|H[0,5"] > — < Hy[¢',s"] >< H;[0,5"] >

(ﬁ

Final Result

B A A
2 PPL78(n+2)° > 0> s, P> G(ka) Y Golks).  (6.14)

ik

Collecting together the results of Egs.(6.12) (s’ * term), (6.13) (s’ ? term)
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><SK S SK S<PK
(SR SR >R

Figure 6.15: Diagram for < Hy[s', s"|H,[0,s"] >.

and (6.14) (s’ ? term) the second order term is obtained as

1
2" order term = 2(8) L™%(8n + 64) Z Z Slic, Stics jkg Jk4

1] kikoksky
A
X 5(1{1 + kg + k3 + k4) Z Gg(l%)
ks
1 u

+ §(§)2L’2d16(2n +4) 20> s [Tw(0) — k]

B A A
+ (GPLT8M 4223 [ [P Ghlk) Y Golks).
8 7 kl kz kS
The last two steps of RG are effected by the replacements

S/ik — Sik/ql_n/Q,k/ = Qk, L/ = L/q

The factor L=¢ is absorbed in the summation, > 2(- - -), since the continuum
limit is to be taken later. Thus one gets
UZL/ _an+38 4—d—2n

nd
2" order term = § Tq Z Z Sik; Sika Sjk3 Sjky
ij {km}<A

A
x  6(ki + ko + ks + kq)[L7¢ Z Go(ks)]

+ “2 T Z kZ<:A |site, [P{ L7 w(0) — kfw*]}
N 2(n+2 2- "Zk¥A|51k1|2
X [L’dzGg(k‘z)][LdeGo(k:a)]- (6.15)

kg kS
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Subtraction of Eq.(6.15) from Eq.(6.8) yields

H'[s] = Z (qu_" + cq_"k2)|8ik|2
i k<A

N | —
-

u A
+ g@n+a) 3 fsal’e LY Golk)

i k<A ik
U2n+2 _ — *
R Y sia [F{L2w(0) — Kw'}
i k1<A

n A
o ( +2 2 n Z |5zk1| dZGO L—QdZGO(k,g)]

2 7 ]{,‘1<A k/'3

u  uln+8 g A_d_
P e n S S s
ij {km}<A

A
X (5(1{1 + k2 + k3 + k4)[L_d Z Gg(]%)] + O(U3)
ks

It can be rewritten as

1
H'[s] = 5 7 (1" + ck?)|su|?
i k<A

u
-+ ng d Z Z Siklsikgsjk3$jk45(k1 + ko + ks + k4) -+ O(’LLS),
ij {km}<A
where the new parameters are defined as

2

ro= q2_n{7“+ 2(n+2{L dZGo kl}—*(”‘F?){L “w(0)}

— 2f(n +2)2{L™ kZ G2 (k) L™ kz Go(kg)}} + O(u?).
u = gt [u - U;(n +8){L > Gg(%)}} + O(u?),

ks
2

¢ = g et G DL + OW?),

These equations define the recursion relations to second order accuracy. Now,

the continuum limit is taken by replacing L= > 2(- - -) with the integral (27)~¢ [(- --

The recursion relations then become

A
ro= ¢+ [r+2(n+2 )(2m) d/GO(Mk_“ D] +0(),

2

A
u = q4_d_2n{u 2 (n+ 8)( d/G dk —|—O( %),
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d = cq" [1 + u® ln(q)E} + O(u?),
where D is defined as

A A
vo
D — ”2 (27) Qd/dkl/dkgGO(k:l)Go(k:Q)Go(kl+k2)

(n+2)° 7 /
S (om) / dky G2 (ky) (27) / dksGo(ks).
In obtaining this relation, the definition of w(0) has been used. Further, in

the expression for ¢/, E has been defined as
n+2 w*

2cln(q) L

Later it is shown that for large values of ¢ (which is arbitrary), F is indepen-
dent of ¢. Since u is assumed to be small, ¢ can be rewritten as

¢ =cq "¢ F + O(u?).

6.4 Fixed Points of recursion Relations

The recursion relations derived in the previous section are similar to those
obtained using Wilson’s recursion formulae. Only one assumption, namely,
the parameter v is small, has been employed in the present derivation.

(i) Now, the parameter 1 can be chosen as 7 = u?E. Then there is a fixed
point p* = (r*,u*, ¢*) = (0,0, c*) where ¢* is arbitrary. Earlier it was shown
that this fixed point has appropriate properties for d > 4. In fact, one finds
that n = 0 since ©* = 0. Then, linearising about p*, one gets

n+2

A
Ar = @Ar+ AT (2m) / Go(k)dk],
Au = ¢Au, e=4—d.

They yield y; = 2 and y5 = € and hence the Landau’s theory exponents for
d > 4. This fixed point is not appropriate for d < 4.
(ii) Having fixed n = u?FE, the recursion relations to be considered are

A
Yo= et %(n +2)(21)d / Go(k)dk — u*D] + O(u®),

A
u o= gt {u — u27l—2i_8(27r)d/G(2)(k)dk] + O(u?).

The second equation yields a fixed point relation

A
1 = q4_d_2n{1 oy _2|_ 8(2#)_‘1/G3(k¢)dk} + O(u* ?).
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Introducing the notation, x4=(area of unit sphere)x (27)~%, u* is found to be

bRk I
ut = (1 — q—e+277 n+8 d / T +Ck2 + O(U* 2)'
A/q

The equation for r’ shows that

A
* kd_ldk
11— = " (n 42 /7
( q )T q 2 (TL+ )’id ¥ +Ck’2

Alq

+ O(u* ?).

This means that the term —u?D in 7’ does not contribute to the fixed point
value of r* accurate to O(u?). Further, note that the value of 7* is of the order
of u*. As discussed earlier, u* and r* should be small since they have been
obtained by a perturbation expansion. So (r* + ck?)~! can be expanded in
powers of r*. Keeping terms of O(u*) = O(r*), one gets

= (1 . q—e+2ﬂ)ii[ / lek + O(r*):|_1 + O(U* 2)

n+ 8 Ky c2k4
A/q
2 2 A -1
— 1 — —e+2n i 1 — 4—d * * 2
(=g ) [T =a )+ 067 +0(?)
= (gt — 1)72 C21\4_‘1{(1 —q¢)+ O(er*)}_l + O(u* ?)
n+ 8 Ky )

Since u* ~ €, it can be concluded that the perturbation expansion is mean-
ingful only for small values of e. Therefore taking u* ~ r* ~ O(e) one finds
that

2 2 A

—e+2n e
n+8kyl —q°

+ O(é?).

ut = e(q

The terms rg and A*~¢ (which depend on d) can be calculated at € = 0, i.e.
at d = 4. Since n ~ O(u* %) ~ O(e?), u* reduces to

2
* —€ e O 2
Y “d n 4+ 8 ky ()
2 1
— 2 T O 2
6Cn+8/<;4 ()

Though the calculations were accurate to O(u?) ~ O(€?), the value of u* has
accuracy of O(e€) only. The exponent 7 is given by

2 1
n+ 8 Ky

UZU*QE:€2[C2 }E—i—O( ).
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Note that n ~ O(¢?) and hence this exponent is relatively small. Now, since
n ~ O(e?), the value of r* can be written as

2 U*

A
. q Kq d—3 2
= 1_q22(n+2)CA/k dk + O(&).
q

All terms can be evaluated at d = 4 since u* ~ O(¢). Then

2 * —2
N qg° u K o1l —q
— - 2)—A
r 1_q22(n+ )C
u* Ky N2
= —f(n+2)f—+0(3)

2 2
n+ 2 A2
— 4+ 0(eY).
e e + O(€%)
Having obtained the fixed point values and 7, the transformation equations

can be linearised to obtain the remaining exponents.

+0(€%)

= —€

6.5 Exponents Accurate to O(¢)

In deriving the fixed points of the recursion relations, it is found that r* and
u* are of order € = 4 — d. Therefore, the recursion relations can be simplified
by expanding Gy (k) in powers of 7 and keeping terms like O(u?), O(ru), etc.
In fact the implicit assumption is that r ~ u ~ O(e) and terms up to O(€?)
are to be retained. Since n ~ O(€?), the term ¢~ can be omitted from the
recursion relations. Now,

A A
1 _ 1 T
o / Go(k)dk = (2m)¢ /[@ — ldk+ 0%
A/q A/q
_ Rap A oay T AT A-d 2
= S 50 - =g o0,
In a similar way
A
1 kg N4 B
o / GR(k)dk = %5 = (1= ¢ ) + O().
A/q
Hence the recursion relations become
U Ky . N2 3
R (R o S (R
r Ad—4 B
~ g 4(1 D u2D0} + O(u?),
. u2 K Ad74 B
W o= q [u—?(n+8)c—2d_4(l—q4 d )} + O(u?),
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where Dy is the value of D at » = 0. Now, note that

Ad—4 A€
kag—(1=¢"") = ka=—(¢" = 1) = raln(g) + O(e),
Ad—2 A2
T =) = (=) + Cet 0(e),

Kd

where C' is some constant. The constant Dy can also be evaluated at d = 4
and it can be written as Dy = Dyy+ O(€). Then, keeping terms up to O(e?) =
O(u?) = O(ru), one finds

P Pt e e (1) (6.16)
+ Ce— r% In(q)} — UzDoo} +0(€),
W = qfu- %(n + 8)% In(g)] + O(é). (6.17)

Note that these recursion relations yield the fixed points, r* and u* accurate
to O(e), obtained earlier. For example,

2¢2 1—q°

e S O 2

S s O
2% € 9

and therefore
* A2
A=) = Tm+2)ms(1-g)+0()
c . on+2
r 62 ——- + O(€?)

The transformation equations can be linearised by writing v’ = u* + Au’ etc.
On keeping terms up to Au, Eq.(6.17) yields

u 4 Au' = ¢ [u* + Au— (u*? + QU*Au)n ; 8% ln(q)} + O(é%).
That is
/ € *n + 8 K
Au' = g [1-2u ?;1 In(q)|Au + O(e?)
= qe[l - 261n(q)}Au + O(é?). (6.18)

The coefficient of Au (on the r.h.s) is accurate to O(¢€) only. Thus the eigenval-
ues of the linearised transformation and hence the exponents are also accurate
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to O(e) only. Eq.(6.16 ) shows that

2. A?
7’*+A7” _ q2[7"*+AT+(U*+Au)n_2'_ {/{42—C<1—q_2>+06
K * * *
— et A ()} — (u" 4 20 Au) Dy + O,

Keeping terms linear in Ar and Au, one gets

N+2k n+2 A2 _
()} + Au{" R (1 - 7)

In(q) — 2u*D0}] + O(é?).

Ar = ¢ [Ar{l —u
2Ky

Ce — ¥ 212
—i—erQCQ

This relation also is accurate to O(e) since u* has that accuracy. Substitution
of u* and r* yields

Ar = ¢l — eln(q)z i :]Ar
2
> ‘2* NG = 1) + O(e)) Au+ O(), (6.19)

To first order accuracy in €, Eqs.(6.18) and (6.19) can be written as

A = @A (B 4 O(e)] Au + O(2),
AU, — qﬁq_2€Au = q_EAU + O(€2>7

where

2 2c
The linearised RG matrix is therefore given by

ﬁq _ q2—e (n+2)/(n+8) B +_(2(€)
0 q
Since the matrix is triangular, the eigenvalues are

o= qy1 — q276(n+2)/(n+8)7

p2 = ¢”® = q¢°"
Hence y; and y, are given by

9 n+2
= _ 67’
h n+ 8

Ya = — €.
Thus y; is positive and ys is negative for d < 4. Hence for d < 4, the fixed
point has the desired property. The parameter y; is accurate to O(€) and all
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the exponents can be computed using the scaling laws to this accuracy. Since n
is proportional to €2, it should be taken as zero at this level of approximation.
The various exponents are

n = 0O,
e
v o= 1+;Zi§+0(62),
o - o

§ = -5 10@),

§ = 3+e+0(e).

These results reduce to those obtained with Wilson’s recursion formulae when
n = 1. Now, by evaluating the constant £, n can be obtained to second order
accuracy.

6.6 Calculation of 1 to O(e?)

The expression for the exponent 7 obtained earlier is n = u* 2E. Substituting

for u* one gets,
2 A 2
=[P

/?471+8

where F is given by
n+2 w*

2¢In(q) L24

Therefore 1 becomes

2 2 }2 n+2 w

— 2 = R
= [/i4n+8 2cIn(q) L4

Note that w* is proportional to the coefficient of —k? in w(k;). Therefore the
expression

L™ [w(ky) — w(0)]

= L™ i Go(k2)Go(ks) [Go(k1 + ko + ki) — Go(ka + kg)],

koks

can be calculated to O(k?), and then the coefficient of —k? can be obtained.
Since n ~ O(€?), it is sufficient to evaluate w* at d = 4 and r* = 0. Further,
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taking the continuum limit with the replacement

L35 = 2m)7 [ )k

k A/q

the integral to be computed is

(k1)
] A A
_ — / dk, / dks [k 2y 2 { (ky + ko + ks) 7 — (ko + ks) 72}
(2m)3c
A/q Alq
Then w* is given by
W lim Ik)
L2d N k:%—>0 k’% ’
Consider the integral over ks,
A
_ 1 2 .
Ji(ks) = 1 [ dksky = (ks + k)
(2m)
A/q
A T

- / dksk? / sin?(6,)d6, / sin(6,)d6,
T
0

AJq 0

x /dgb [k k2 + K2 + 2kl cos(61)} ).

0

Here, the polar coordinates in four dimension, defined as

k‘gl = kgCOS(@l,

k34 = kgSin 91 sin(62) sin(qﬁ),

161

have been used. k3; (1 < i < 4) are the cartesian components of k3 and
0, is the angle between k3 and the unit vector iy. Hence k3; is k3 cos(f;).
The projection of ks perpendicular to the i; axis is kssin(f;) and it is a 3-
dimensional vector which is resolved in the usual manner. In writing the
integral Ji, ko is taken along the i; axis and the four dimensional volume

element

dkg = k’g sin2(81) Sin(eg)dk3d91d92d¢,

has been used. On multiplying the r.h.s with [ sin?(;)df; = 7/2, the angular
part of the integral can be factored out. Then, with the usual notation, one
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gets
2k4 I 2 2 -1
Ti(ks) = / sy / sin?(6,)d6, [K3 + K2 + 2kl cos(61)]
A/q 0
The last integral can be evaluated using the result

[ - pr
/sm2(9)[p + qcos()]tdf = ?(1 —/(p? - qz)/pQ)a P>q
0

The final result is

™

/sinz(ﬁl)dﬁl [k’g -+ k?g -+ 2]€2]€3 COS(Gl)} -
0

= (k5 + ki — /(K3 — k3)?]

4k2k2
- 4k2k2 (k5 4+ k3 — (k3 — k2)] = %2, ko > ks |
= 4k2k2 [kQ + k3 (k?% - k%)] 2]62’ k2 < k3

Therefore, J;(kz) is found to be

dam o dk dk
Ti(ky) = 4T //-c3 ? /k?, ?
A/q

n4[2_2<kg/(1) + 1n<kA2)]

In a similar way, one gets

ki +ky)* — (A/q)”
il +ke) = [( 2(k; + ky)? —+ 1n(|k1+k2\)}'
Therefore, I;(k1) becomes
1 1
Ii(ky) = aric / dko[Ji (ki + ko) — J1(k2)]

Aq

K4 1 /dk2 A 1 2 _9 |k2|
= — ky ki +k In(——)|.
(2m)t 3 2 {( )? { — (ki + ko) "} + n(|k1 +k2|)}
A/q
Now, note that the curly bracket does not contribute for k; < A/q. To see

this, consider

1 dk
k) = Gy / k;22 (ki + k)™
Alq
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For ky < A/q, Ji reduces to

Ti(ky) = R / dksks ky? =
A/q A/q

k2,

which cancels with the first term in the curly bracket in ;. Hence for small
k1, one gets

A
R4 1 dkg ’kz’
I(k) = - / ]
1(k) Cric | i3 n[|k1+k2|}
A/q
A 2
. K4 i dk2 |: ]C }
B (27r)42c3A/ k3 Lk} 4+ k3 + 2k -k
q

For k1 << A/q, the logarithm can be expanded as

e

n

k$+ k3 + 2k; - ko

= In(k3) — In(k3 + k3 + 2k; - ko)
ko 2k -k

“In [ 1 2)}

]_ =
+k2+ 2

k2 2k ko 4(k; - ky)? 5
= | - O(k3)|.
[ngr k3 s i <1>]

Thus I (k1) reduces to

A A
. K4 1 k’% (kl . k2)2
q q
K Yk,  2k2 7 dk
N 2 w2 1 axo
— 203{ /<c4k1A/ " (%)4/\/ = Cos (6’1)}
q q

™

= %kﬂ—mln( )+2— / de/cos (01) sin (91)d91}
A/q 0

_ ?g/#[ k4 In(g )—|—22—ln( )g]

In(q )
= —kE 4(3) + O(k?).

Therefore w* is given by
w »In(q)
[2d Ry 4¢3
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which yields

2 2 }2(’/7,4-2)/'@21111((])_ 2 n+2

2 € 3
== = — O(e’).
= [/14 n+8! 2cln(q) 4¢3 2 (n+8)? +0(€)

Thus, the second order approximation yields a value of n proportional to
€%. However, all the other exponents are accurate to O(¢) only. The reason is
that the second order approximation provides the fixed point u* accurate only
to O(€). The value of 7* could have been obtained to an accuracy of O(e?).
Further improvements are possible if u* is calculated more accurately using
the third order approximation.
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Chapter 7

Real Space Renormalization
Group Methods

The applications of the renormalization group techniques to the Landau-
Ginzburg model were discussed in the last two chapters. A systematic pertur-
bation expansion, in the parameter ¢ = d — 4 where d is the spatial dimension,
was developed there to calculate the critical exponents to first order accuracy.
These results showed that exponents are different from those given by Lan-
dau’s theory for d < 4. Higher order calculations are necessary for obtaining
accurate values for d = 3. In any case, it would be difficult to get good results
for two dimensional systems in this manner.

The real space RG techniques are outlined in the present chapter. In these
methods, Kadanoff’s idea of coarse graining (in real space) is employed in
the first step of an RG calculation, i.e., reduction of degrees of freedom. In
Chapter 4, this approach was discussed in detail for the 1-D Ising model with
nearest neighbour interaction. There, the configurations of every alternate
spin, in the definition of the partition function, were summed up to obtain a
new system. This system turned out to be again an Ising model with nearest
neighbour interactions. However, this is not the case when a similar procedure
is attempted in higher dimensions. For example, if one starts with a 2-D Ising
model with nearest neighbour interactions and performs a reduction of degrees
of freedom by summing the configurations of a set of spins, the resulting
system is found to have additional types of interactions. Similar difficulty was
seen in the case of the L-G model, there, starting with a quartic term in the
hamiltonian, the RG procedure led to higher order terms. Thus, for the RG
approach to be useful, either the additional terms generated should be suitably
approximated or one should start with a sufficiently general hamiltonian. The
generation of additional coupling terms for the Ising model is demonstrated
first.

166
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Figure 7.1: Decimation of Square Lattice.

7.1 Need for General Hamiltonians

Consider the Ising hamiltonian for a 2-D square lattice. If there is no external
field, the hamiltonian with nearest neighbour (n.n) coupling is

~ H
H=—-==Ky ) sisj,
T <i,j>
where K5 is the strength of the n.n interaction. The probability distribution
of spin configurations is

1

P({si}) = o exp(H),
where the partition function Z is obtained by summing over the configurations
of all the spins, that is N

Z=> exp(H).
{si}
For the 2-D lattice (see Figure 7.1) , the hamiltonian can be rewritten as
H =K, > $0(Sny 4 Sny + Sng + Sny)-

Here, s, represents a spin marked with an open circle and s,, (1 < i < 4)
denotes one of the four surrounding spins. Y, stands f/ovr summation over
the spins indicated by open circles. A new hamiltonian H” is now obtained
by making a partial summation of the configurations of {s,} in the partition
function. That is

exp(H") = Y exp(H).
{sn==%1}

Substituting for H, one gets

exp(H") = 3 oxp Ko} su{sa, o+ su}]
{sn==%1} n
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= H Z exp [Kgsn{sm + Sn4}}

n s,==+1

= HQcosh [KQ{Sm +-+ 5"4}]

The hamiltonian H” defined above will correspond to a lattice shown in figure
7.1 with filled circles. That is a square lattice rotated by 45°s to the axes of
the original lattice, but the spacing is v/2 times larger. Now, one tries to write
the term

tw = 2cosh [Kg{sm +- 4 sm}},

as an exponential function containing products of s, (1 <1i < 4). Each of the
Sn; can take values +1. Thus there are 24 = 16 configurations for these spins.
t,, can take three values corresponding to

+4
Spy o Sp, = E£2
0

Therefore it can be written as an exponential function containing at least three
parameters. More generally, ¢,, is written as

!
tw = exp {K2(smsn2 + SnySns + SngSny + SnySny)
i !
+ K5 (SnySng + SnySny) + Ki(Sny SnySngSny) + C]a

where K and K represent the n.n and the next nearest neighbour (n.n.n)
coupling constants of the new lattice. Similarly, K} denotes the four spin
coupling constant. No term containing the product of three spins is present
since H is invariant w.r.t changing all s; to —s; and H” also should have the
same symmetry. Putting the values for s,,,, one gets
2cosh(4K,) = exp(4Ky+2K) + K +¢),
2cosh(2K,) = exp(0+0— K + ¢),
2cosh(0) = exp(0— 2K + 4K, + ¢),
2cosh(0) = exp(—4Kj,+ 2K+ Kj + ¢).
These equations can be solved for the new coupling constants in terms of the
old ones. The final results are

1

K, = gln[cosh(élKg)], (7.1)
1

Ky = gln[cosh(ZlKg)],
1 1

K, = gln[cosh(élKg)] —éln[cosh(2K2)],

c = ;hl[cosh(élKg)] + ;ln[cosh(2K2)] + In(2).



Real Space RG Methods 169
Hence, the new hamiltonian is defined as
exp(H") = exp [Z K5 (SnySny + SnySns + SnsSna + SnaSny)
n
+ K5 (SnySns + SnaSny) + K4 (Sny SnySngSny) + c].

Now, note that when n takes all the values, the n.n coupling between two
lattice points comes up two times and there are a total of N/2 spins left where
N is the total number of original spins. Thus H” becomes

N / 1 N N N
H" =2K}> sis;+ K5 > sisj+ Ky Y sisjspsi + ¢ = H' + 5 (7.2)
where the 3" is over n.n points, the >’ is over n.n.n points and the " is over
four spins. The definition of the new hamiltonian H’ can be modified as

—~, N
exp (H' + 50) = Y exp(H).
{sp==%1}

The probability distribution of the remaining spins is

P'=Z7"exp(H'),
where Z’, the partition function of the new system, is related to Z as
N
zZ' exp(gc) =Z.

The definition of free energy per spin F', yields the relation

F'[H') = 2F[H] + cT.

Note that a different functional form F” has been used for the new system since
the new hamiltonian has additional coupling terms. These terms, the second
and third summations in Eq.(7.2), arise due to the elimination of degrees of
freedom. So one should start with a more general hamiltonian containing such
coupling terms ( and probably others) before the elimination process so that
a closed set of transformation equations are obtained.

As a first step, one may neglect the additional coupling terms and ap-
proximate the new hamiltonian with just the first term in Eq.(7.2). In this
approximation, F'[H'] = F[H'] and the transformation is defined solely by
Eq.(7.1). This equation is similar to that in the 1-D case and one knows that
there is no non-trivial fixed point. A next step could be to neglect the four
spin coupling term but suitably approximate the n.n.n interaction term. The
energy contributions from the n.n and n.n.n couplings are of same sign and
hence they have a tendency to align the spins. For every spin, there are four
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n.n and n.n.n bonds. So to include the effect of n.n.n couplings in H', in a
rather crude way, an effective n.n coupling constant is introduced as

2K, + Ky — K.

This definition conserves the total energy contribution from these types of
couplings. Then, Eq.(7.1) can be modified as

K} = :In[cosh(élKg)]. (7.3)

The new hamiltonian is again a n.n Ising model with K as the coupling
constant. Eq.(7.3) has fixed points K; = 0, K = oo and Kj = 0.507.
Linearising it around the non-trivial fixed point, one gets

AK) = 2tanh(4K§)AKQ
= ¢"AK; = (V21 AK,,

where g = V2 is the scale factor. Therefore y1 ~ 1.07 and hence the correlation
length exponent v = 37! &~ 0.935 which may be compared with the exact value
1 ( from Onsager’s solution) and the Landau’s result 0.5. Thus, even a crude
method of implementing the RG procedure can provide a good estimate of the
correlation length exponent.

7.2 Spin Decimation - Majority Rule

This method, due to Niemeyer and van Leeuwen, is discussed for the case
of Ising model on a triangular lattice. The critical exponents are the same
irrespective of the lattice type. As seen in Figure 7.2, the lattice is divided
into triangular cells such that each spin is associated with a cell. Let s; be the
i" spin (site spin) of the original lattice, s; be the spin (cell spin) associated
with the i cell and s!, s? and s be the three site spins belonging to the i

1921 7

cell. In the present method, the cell spin s; is defined by the ‘majority rule’
sh = sign (sj + 52+ s7).

Depending on the values of site spins s¢ (a = 1,2,3), s; can take values £1.
Since the R.G. transformation introduces new types of couplings, one starts
with a general hamiltonian

H({s;}) = —h) si+ K Y sisi+ L > sis;
i <i j> <<i j>>

+ M > sisj+ (Four Spin Coupling) + etc.,

<<L<Li > >>
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Figure 7.2: Partitioning of Triangular Lattice.

where K, L and M are the n.n, n.n.n and n.n.n.n coupling constants. For
a given value of cell spin s}, there are 4 site spin configurations. They are
denoted by ¢; (1 <1 <4)

c =1 3% = s, 3? i S = S

=2 : sj=-—s;, si= s, s = s,
¢ =3 Sz1 327 512 = _52'7 3? 52'7
ci =4 si= s, s2= s, s=—s

Then H({s;}) can be expressed as a functional of {s/} and {¢;}. That is

H({si}) = H({s1}, {c:})-

The hamiltonian of the cell system is then defined as

exp [H'({s1}) + N'4] = Y exp [H({s}}. {ei})].

{ci}

where N’ is the number of cell spins and N’A is the contribution to the free
energy from the reduction of degrees of freedom. Once H' is obtained, the cou-
pling coefficients { K', L', M, - - -} can be determined in terms of { K, L, M, -- -}
and the R.G. transformation equations can be obtained. If the n.n distance is
unity, the n.n distance of the cell lattice is v/3. So the spatial rescaling factor
¢ = V/3. There is no renormalization of the cell spins since they remain 41 as
in the site lattice. The eigenvalues of the linear transformation are to be then
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expressed as p; = ¢¥ = (v/3)¥%. If there are only two eigenvalues p; > 1 and
pr > 1, R.G. ideas developed earlier can be applied and the exponents can be
computed using the relations

1 1

y:—) yh:

d—n+1).
" 2( n+1)

For a 2-D lattice, the exact values are v = 1 and n = 1/4 and hence y; = 1
and yp, = 15/8.

The hamiltonian H is split as EO and V such that ffo contains all the
coupling terms between spins inside the cells. Then the new hamiltonian can
be expressed as

exp[H'(s") + N'A] = Zexp[ﬁo(s’, )] < exp[V(s,c)] >.
{ei}
The average of any quantity A is defined as
ey Aexp[Ho(s', )]
Z{ci} eXp[HO(S/v C)]

The cumulant expansion of < exp(V') > is

< A>=

1
<exp(V) >=eXp[<V>+§(< Vis — <V>2)+---}.
Therefore one gets
exp[H'(s") + N'A]

= 1
= > exp[Ho(s',c)]exp [ <V> +§(< Vis - <V >?) +]
{ei}

Now, ﬁo which represents the coupling between spins in the cells can be
written as

ﬁo(s’, )=> ﬁol-(s', c),

where Hy; is the coupling between spins in the 7" cell. In each cell, there are
only n.n couplings and then

Hoy(s',¢) = K(sls? + s2s7 + s2s)).
Noting that

1.2, 2.3, 3.1 _ 3 for ¢;=1
$;8; + s;s; + 87, —{ 1 for ¢;=2,3,4

one finds -
Hoi(s', ) = K(=1+ 40, 1),
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and
H =K Z —1+4., 1)

Thus Hy has been expressed in terms of {¢;}. It is independent of {s}} and
this fact simplifies further calculations. Now, note that

S exp[Ho(s',c)] = 3 exp [KZ —1+46,, 1)

{c;} {ci}
= H Z exp[K (=1 + 49, 1)]
i ;=1
= [12 =z,

where Z; is given by

Zo

exp(3K) + exp(—K)
exp(—K) + exp(—K)
= exp(3K) + 3exp(—K).

+

7.2.1 First Order Approximation

At this order, it is enough to calculate < V' >. Thus < exp(V') > is approx-
imated as exp(< V' >). First of all, let there be only n.n coupling. This will
illustrate how K is modified to K’ by the R.G transformation in the first order
approximation. On retaining only the n.n interaction in H , couplings between
n.n cells alone contribute to V. The coupling energy between two n.n cells ¢
and j (see Figure 7.3) is then given by

Vij = K(sjs? + s)s7).
The average of V;; can be calculated as

Ecl_l Zc =1 eXp[HOz + HO_]]‘/;_]
Sty Xy exp[Ho; + Hojl

The denominator is just Z2. The numerator is

< Vi >=

4 4
Nr. = KY Y exp [K(—l + 40, 1) + K(—1 + 44, 1)}(3 57+ 5;5})

c;i=1c;=1

4 4
= 2K ) exp[K(—1440, 1)]s; > exp[K(—1+ 40, 1)]s;

c;j=1 c;i=1
= 2K[exp(3K)s; 4 exp(—K)s][exp(3K)s; + exp(—K)s;]
= 2K[exp(3K) + exp(—K)]*s}s’.
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Figure 7.3: Cells ¢ and j.

Hence < V;; > reduces to

2K
<Vy> = —5[exp(3K) + exp(—K)]’s}s; = 2Kwis;s]

Z3
exp(3K) + exp(—K)
exp(3K) + 3exp(—K)’

wp, =

Now, considering all the n.n cells, one gets
Y <V >=2Kui ) sis).
<ij> <ij>
Thus, the first order approximation yields
exp[H'(s') + N'A] = Z} exp (2Kw% > s;s;)
<ij>
The new hamiltonian and the free energy term A are given by
H(s) = 2Kw} Y sisi = K'Y sis,
<ij> <ij>

N
A = ﬁ 1H(ZO)

It is important to note that H’ contains only the n.n interactions. In higher

order approximations, more general coupling terms will appear.

The R.G
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transformation equation in first order approximation is

K' =2Kuw} = 2K |

exp(3K) + exp(—K))}z _ 1K),

exp(3K) + 3exp(—K

As seen earlier, K* = 0 and K* = oo are the trivial fixed points. But the tran-
scendental equation K* = f(K*) has a non-trivial fixed point K* =~ 0.3356.
Linearising around this fixed point, one gets

of

Thus the R.G matrix is 1 x 1 and hence the eigenvalue is p; ~ 1.634. So
y1 ~ 0.8939 and v = y; ' ~ 1.1187 which may be compared with the exact
value 1.

7.2.2 Second Order Approximation

To improve the results of last section, it is necessary to calculate the second
term in the cumulant expansion of < exp(V) >. With the n.n interaction
between site spins, the term to be evaluated is

<V2P>—< V=3 Y <VyiViu>—<Vy><Vy>. (7.4)
<ij> <kl>

where < ij > etc. denote n.n cells. If there is no common cell in the pairs
< 1) >and < kl >, then the r.h.sis zero. For < 15 >=< kl >, r.h.s contributes
terms like < V;? > — < Vj; >, The expression for < Vj; > obtained in the
previous section shows that < V;; >? is independent of s, and s. Following
the same steps, one can show that < VZ? > also is independent of s; and s7.
Hence such terms contribute only to the free energy term A. So one has to
consider only the cases when there is one common cell in the pairs < 75 >
and < kl >. There are four ways to have a common cell j between the pairs
< 17 > and < jk > and they are shown in Figure 7.4 with numbers 1 to 4
in the respective cells. In Case-1, every pair forms n.n cells. In Case-2 and
Case-3, < ij > and < jk > are n.n pairs but < ¢k > is a n.n.n pair. With
n.n interactions, the 3" spin of j** cell is uncoupled to cells i and k in Case-2.
But in Case-3, all the spins of j** cell are connected to other cells. Finally in
Case-4, < 17 > and < jk > are n.n pairs while < ik > is a n.n.n.n. pair. The
contributions to the r.h.s of Eq.(7.4) from the four cases are to be computed.

Case-1 (n.n)

Note that

_ g2 1.2 0 A3V (2l 4 203
<ViyiVik > = K= < (s;sj +5;5;)(s585, + 555,) >

_ g2 11 13, 1321 1,323
= K% <8+ 88, + 88788, + 8,588, > .
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Figure 7.4: Cells for Second Order Calculation.

where the result [s7]* = 1 has been used. The averages can be easily obtained
by following the steps in the calculation of < V;; >. Thus

<spsp > = <8 ><sp >  =wss),
< sisisisy > = < slsp >< 533- > = wisisjws,
19575k k 1°i°k
w, = 7[exp (3K) + exp(—K)}
1
wy = —[exp - exp(—K)}.
Zo

These results lead to
< Vii Vi >= K*(2w? + 2wiw,)s)s),.
The expression already obtained for < V;; > yields
< Vi >< Vi >= K*(2uis}s))(2wis)s),) = 4K wis}s}.

Thus one gets

1
5 < ViiVig > — < Vi >< Vjy, >= K*w;i(a + b)s.s}, (7.5)
where a and b are defined as

_ 2
a = 1—wj

= W2 —w%
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The calculations for the remaining cases follow exactly the same steps and the
final results, which can be easily verified, are quoted below.
Case-2 (n.n.n)

1
5 < ViiVir > — < Vij >< Vi >= 2K*wibss},. (7.6)

Case-3 (n.n.n)

1 1
3 < ViiVig > — < Vi >< Vjy, >= K2w§§(a + 3b)s/s}. (7.7)

Case-4 (n.n.n.n)

; < ViiVik > — < Vij >< Vg, >= 2K*wibs.s. (7.8)

Note that the coupling between @ and k cells in Case-1 can be obtained in
4 ways of labelling the cells. First of all, as shown in Figure 7.4, then by the
interchange of i and k and then in another two ways by putting the j cell
to the left of 7+ and k. The coupling between i and k in Case-2, Case-3 and
Case-4 can be obtained in two ways, first as shown and then by interchanging
i and k. Accounting for these extra factors 4 and 2, Eq.(7.5) to Eq.(7.8) can
be combined as

1
32 2 <ViVe>—<Vy><Vy>

<ij> <jk>

. i !/ 2 ) " !/

= K"Y sisi+L" Y ssp+M Y sis), (7.9)
<ik> <<ik>> << <L k>>>

where

K" = 4K*wi(a+b),
L' = K?w(a+T7b),
M" = 4K*w?b.

Thus it has been shown that n.n.n and n.n.n.n interactions are generated
by the partial summation procedure. Therefore, to obtain the transformation
laws, the initial site hamiltonian also should have such interactions. It is easy
to incorporate these terms and find their contributions to first order accuracy.
Referring to Case-1 of Figure 7.4, the contributions from n.n.n and n.n.n.n
interactions to V;; can be written as

Vigl) = L(szlsjl- + 3?3? + s?s;’) + M(s}s? + sf’s}),
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The average of Vig-l) can be easily calculated as

< Vig-l) >= (3L 4 2M)w;s;s’,
which provides a n.n contribution
1
Y < V;g) >= (3L +2M)u; Y sis’.
<ij> <ij>
When there is n.n.n.n couplings at the site level, configurations in Case-2 and
Case-3 introduce n.n.n coupling between cells ¢ and k. The coupling energy

at site level is
V@ _ M s?si. for Case —2
ik M slsi for Case—3

The average of V;gz) contributes the n.n.n term

> <VZ-§2) >=Muw; > sis

<<ig>> <<ig>>

/
5

Adding up the above terms to Eq.(7.9) and including the first order term
< V >, the second order approximation to H' is found to be

ﬁ’({s;}) =K' Z sisi + L' Z sish + M’ Z sish, (7.10)

<ik> <<ik>> << <ik>>>
where
K' = 2uwiK+ K"+ (3L + M)w}
= w}[2K +4(a + b)K* + 3L + 2M|
L' = L'+ wiM =wi(a+Th)K*+ M|
M = M" =uw?4bK?.

In summary, the n.n, n.n.n and n.n.n.n interactions of site spins have been
taken into account to obtain the first order approximation. However, only
the n.n interaction is considered in the second order approximation. One may
assume that K is much larger than L and M, thatis, K ~ O(1) and L ~ M ~
O(2). So the contribution of L and M in the second order approximation is
of O(4) and hence can be neglected.

The fixed point values of the transformation equations can be worked out
and the results are K* ~ 0.2789, L* ~ —0.0143 and M* ~ —0.0152. These
values indicate that the fixed point hamiltonian has ferromagnetic n.n cou-
pling, however, the n.n.n and n.n.n.n couplings are anti-ferromagnetic in na-
ture. The linearised transformation matrix R is found to be

B 1.8966  1.3446 0.8964
R~ | —0.0403 0.0 0.4482
0.0782 0.0 0.0
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Figure 7.5: Division of Square Lattice in to Cells.

with eigenvalues

o~ 1.7835
0y A 0.2286
p3 ~ —0.1156.

Thus there is only one eigenvalue p; > 1 and hence the assumptions in the R.G
theory are valid. Now, p; &~ 1.7835 = (v/3)¥ yields v = 1/y; &~ 0.9494. This
value is better than that obtained in the first order approximation, however,
the convergence to the exact value is slow.

7.2.3 Square Lattice

The procedure outlined above can also be applied for the case of a square
lattice. To use the majority rule to define the cell spin, it is necessary that
each cell contains an odd number of site spins. Thus there has to be a minimum
of nine spins per cell (see Figure 7.5). The cell lattice is also square but with
a spacing three times that of the site lattice. The majority rule definition of
cell spin is

sh = sign (sj + 87 4 -+ s),

(2

and s, takes values £1.
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7.3 Formulation using Weight Functions

The schemes discussed above can be formulated in a general way using a
weight function P({s}}, {s%}) which depends on N’ cell spins {s/} and N site
spins {s?}. For the triangular lattice, P is defined as

P(s.) = [T psh ().
where p(s},{s?}) has the form

1 1
p(si {sth) =TT 5[+ s (st + 7 +) —sistsl}]. (T11)

7

Note that the factor p(s},{s?}) becomes unity when
st = sign (s} + 87 + s7),
and 0 otherwise. The renormalized hamiltonian H'({s}}) is defined as

exp[H'({si})] = Y P(s,s)exp[H(s)],
{so==£1)

where the sum is over the configurations of site spins. The sum contributes
only when the majority rule is satisfied and so the cell spins {s.} take values
+1 just like the site spins. A particular configuration of site spins corresponds
to a specific value of energy;, H (s). Corresponding to that configuration, there
is a configuration of cell spins determined by the weight function P(s',s).
Then, summing over all the configurations of site spins yields the cell energy
function H' (s'). This formulation of reducing the degrees of freedom is very
general, however, some minor restrictions are required on P. First of all, one
must have

P(s',s) >0,

for any configuration of {s¢'} and {s.} since it assigns weights to configurations
of site spins. Secondly, the partition function Zy- of the cell model,

Zni = Zexp(ﬁ')
{si}t

= > > P(s,s)exp(H),
{sit{s7}
should be the same as that of the site model. So, there is a restriction,

Y P(s,s) =1

{si}
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for every configuration of the site spins. The weight function of Eq.(7.11) can
be generalized as

p(si (1) = T3 [1+ st (sl i),
where s¢, 1 < a < n are the spins in the i cell and f is some suitable
function.

The method of decimation introduced earlier (section 7.1) for the square
lattice can also be interpreted in terms of a weight function. There, spins on
alternate diagonals were decimated to obtain another square lattice with a
spacing v/2 times larger. If the spins not to be decimated are indicated as s
and those to be decimated as s;, then the definition of the new hamiltonian
H'({s}}) is

exp[H'({s/)] = 3 explH({s}}, {s:})].
{s:}
Using the identity

1 1 if si=1
Sy = { {y i 921 = s
for any function f(s;), one can write
— 1 —
explH({s(}, {si)] = X2 [T 501+ sisy)] exol (£}, {5
{sit g
Then, summation over the configurations of s; yields
explH'({s}] =3 % [H (1 + sjs;)| explH({s;}, {s:})].
{sit {ss} J
This is then identical to the general definition with the weight function
1
P(ss) = [T 51+ sls).
J
The formulation of reduction of degrees of freedom in terms of weight func-
tion has the flexibility that any appropriate form for the same can be employed.

Kadanoft’s proposal of a weight function for the d-dimensional cubic lattice is
discussed in the following section.

7.4 Kadanoff’s Bond Moving Technique

Kadanoff’s method to derive approximate RG transformation equations is
based on the idea that the hamiltonian of the model, H(s), can be replaced
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by H(s) + V(s) where V(s) is to be chosen appropriately. The renormalized
hamiltonian H'(s) is defined as

exp[H'(s' ZP s',s)exp[H(s) 4+ V(s)].

Since the original hamiltonian has been modified, the free energy calculated
with H'(s) will not be the same as that with H(s). However, by choosing
V' (s) appropriately, the free energy corresponding to H (s) can be made a
lower bound to the original free energy. Using the inequality, exp(z) > 1+ z,
and summing over the cell spin configurations, one gets

ZeXpH’ >Zexp ML+ V(s)],

where the normalization condition on the weight function P(s',s) has been
used. This relation implies that

Z(H') > Z(H)[1+ < V(s) >],

where Z(H') and Z(H) are respectively the partition functions of the reduced
and original model and < V(s) > is the statistical average of V(s) with the
Boltzmann weight exp[H (s)]. Then, the condition

< V(s) >=0,

yields the inequality . .
Ft(Hl> < Ft(H>7

since the free energy F; = —T In(Z). Thus the free energy of the system result-
ing out of the transformation is a lower bound to the exact free energy. This
observation leads to the possibility of introducing some variational parameters
in P(s',s) so that Fy(H') can be maximized w.r.t those parameters and a good
approximation to the exact free energy can be obtained. As an example of
choosing V() for the 2 — D Ising model hamiltonian H(s), consider

V(s) = K(s354 — 5152).

Then it is clear that H(s) + V/(s) represents a system in which the coupling
term between the spins s; and s, is absent but that between s3 and s; has
double its original value. This particular choice has the required property,
< V(s) >= 0, due to the translation symmetry of the (infinite) lattice. This
method of constructing the interaction potential V'(s) by spatially shifting
the coupling energies between spins is called the bond moving technique. The
method, thus, shifts the ‘troublesome’ coupling terms in H (s) so that the RG
transformation with H(s) + V (s) can be easily effected.
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Table 7.1: Critical Exponents - Bond Moving Technique

d v Vezact 5 6exact

0.999 1.000 15.04 15.00
0.619 0.630 4.604 4.82
0.491 0.500 2.9  3.00

O N V]

In Kadanoff’s calculations for the d-dimensional Ising model, the lattice
is divided into cells of length twice the original lattice spacing. If the spins
belonging to the i’ cell are denoted by 5%, 1 < a < 2d, the weight function
is defined as

P(s',s) = Hp(sg, {s¢}), 1 <a<2d,

Lexp[Asi(s; + -+ + s2%)]
/ a1y . = A i
p(si {si}) = 2 cosh[A(s} + -+ s29)]’

where A is a parameter to be adjusted. By adding a suitable term V(s)
representing moving of bonds, Kadanoff derived approximate transformation
equations for the coupling constants. These equations and hence their fixed
points depend on the parameter A\. The prescription used to fix the value
of X is that the free energy corresponding to the fixed point hamiltonian is
a maximum. This method provides excellent values of critical exponents as
seen in Table 7.1.

7.5 Migdal - Kadanoff Method

The Migdal-Kadanoff method is another approximate technique to carry out
the reduction of degrees of freedom. Here the spin decimation method together
with the bond moving idea is used to develop the transformation equations
for multidimensional lattices. In effect, it leads to a generalization of the
transformation equations of the 1 — D lattice. The derivation discussed below
is due to Kadanoff who has developed a reinterpretation of Migdal’s results
using bond moving technique. In Chapter 4, the transformation equations for
the 1— D lattice were derived by decimating every alternate spins. Thus, with
a scale factor ¢ = 2, the equations obtained were

cosh(2K + h)cosh(2K — h)

4K") =
exp(410) cosh?(h) ’
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Figure 7.6: Bond-Moving and Decimation.

cosh(2K + h)

exp(2h) cosh(2K — h)

exp(2h).

The coupling energy represented by each bond in the 1 — D lattice is propor-
tional to K. The magnetic field coupling energy per site, which is propor-
tional to A, can also be associated with each bond of the lattice. After the
decimation, the resulting lattice will have coupling and magnetic field ener-
gies proportional to K’ and A’ respectively. The fixed point value of h is 0 as
seen from the second equation. Since one is interested in the transformation
equations near the fixed point, they can be simplified by assuming that A is
small. A Taylor expansion around h = 0 yields

K = ;ln[cosh(ZK)] +O(h?),
R = h[l +tanh(2K)] + O(h?).

For generalizing these results to the 2 — D lattice, the bond moving technique
is used. The spins to be decimated in the original 2 — D lattice (Figure 7.6
a) are marked with filled circles. The resulting lattice (Figure 7.6 ¢) will then
have twice the original spacing. Before performing the decimation, an ap-
proximate lattice (Figure 7.6 b) is generated by moving certain bonds. All
the four bonds within the big square have been moved to the left and bottom.
The spins to be decimated are again denoted by filled circles. It is clear that
the hamiltonian of the modified lattice can be expressed as H(s) 4+ V(s) with
the property < V(s) >= 0 and hence the free energy of the decimated lattice
is a lower bound to the exact free energy. Since the spins to be decimated
in the modified lattice are coupled only along one direction, the RG trans-
formation can be done exactly as in the 1 — D case. Each of the bonds in
the approximate lattice has twice the original coupling energy. Therefore, to
obtain the coupling constant K’ of the decimated lattice, one should replace
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K by 2K in the transformation equations for d = 1. Similarly, due to moving
of bonds, each bond in the modified lattice carries a field energy proportional
to 2h. Therefore, the magnetic field A’ of the decimated lattice is obtained by
replacing h by 2h in the 1 — D equation. Thus for the 2 — D lattice, K’ and
h' are given by

K = ;ln[cosh(4K)]+O(h2),
W = 2h[1+ tanh(4K)] + O(h?).

The fixed point value of h is h* = 0. The equation for K’ has a non-trivial
fixed point K* ~ 0.305. Note that there were only the trivial fixed points
K*=0and K* = oo in the 1 — D case. Linearising the equations around K*
and h* one gets

AK' = 2tanh(4K*)AK,
AR = 2[1 + tanh(4K™)|Ah.

These are already in the diagonal form and hence the eigenvalues of the RG
matrix are

p1 = 2tanh(4K™) = 2%,
pr = 2[1+tanh(4K™)] = 2%,

which yield y; ~ 0.748 and y, ~ 1.879. These results are to be compared to
the exact values 1 and 15/8 respectively. The correlation function exponent
v =y, '~ 1.34 is somewhat inaccurate. The critical coupling constant K* ~
0.305 (which is related to the critical temperature 7,) compares better with
the exact value of 0.44069 obtained from the Onsager solution.

The transformation equations can be easily generalized to the case of a
d-dimensional lattice. For that, imagine a big ‘cube’ of side length twice the
original lattice spacing. All the spins except those at the corners of this cube
are to be decimated to produce a lattice of double the original spacing. There
are a total of 2¢ small cubes within the big cube. With each of these small
cubes, one can associate d bonds (i.e. those along the d axes). Thus d 2¢
bonds are associated with the big cube. Out of these, d 2% — 2d bonds have
to be moved towards the 2d bonds along the d axes of the big cube. The 2d
bonds are those which are to be decimated in the 1 — D procedure. So the
bond strength of the modified lattice is 1 + (d 2¢ — 2d)/2d = 2971, There is
a field energy proportional to h with each of the bonds in the original lattice.
So the modified lattice field energy is higher by a factor 2¢~!. Therefore K’
and h' of the decimated lattice are obtained by replacing K and h in the 1 — D
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Table 7.2: Exponents - Migdal - Kadanoff Method
d K* v o

305 1.34 155
0653 1.06 5.90
01

2 0
3 0.
4 0.0158 1.01 4.87

equations by 2971 K and 2% 'h respectively. That is

K = ;ln[cosh(ZdK)]+O(h2),
B = 2¢h[1 4+ tanh(2°K)] + O(h®).

As found earlier, h* = 0. The values of K* and the exponents v and ¢ shown in
Table 7.2 are easily computed. The values of the correlation length exponent
v are very inaccurate. When the bonds are shifted to effect the reduction of
degrees of freedom, the spatial correlations are not accounted properly and
hence the values of v turn out to be quite wrong. However, the dependence
of the exponent § on d comes out somewhat reasonably in spite of the crude
approximations involved.

7.6 Monte Carlo Renormalization

The Monte Carlo method in statistical physics is a powerful tool for calculating
the thermodynamic properties of systems away from critical points. Most of
the applications of the method have been for discrete models and so the Ising
model is considered for illustrating the ideas. Usually one starts with a cubic
lattice of linear size L and assumes periodic boundary conditions for the spin
orientations at the surfaces. An initial spin configuration ¢, which is rather
arbitrary, is first selected by assuming that all spins take value 1. A sequence
of configurations {c,} is then generated by successively flipping the spins one
by one. A Monte Carlo step (MCP) is said to be over when the spins at every
site have been flipped once. The process is then repeated by completing the
2nd 3rd etc. MCS. When the system is in equilibrium at temperature 7', the
probability of occurrence of the n configuration is

P, = Z ' exp(—E,/kpT),

where F,, is the energy associated with that configuration. FE, is readily
obtained if the coupling constants K and h are given specific values. The sta-
tistical average of any quantity which depends on the spin variables can then
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be calculated by weighting its contribution from configuration ¢, with P,. It
is a usual practice to consider the configurations at the end of every MCS for
calculating the averages so that they are somewhat independent. However,
since the main aim is to evaluate the equilibrium properties, it is necessary
that the configurations chosen are in the neighbourhood of the most probable
one. A direct method of choosing the sequence {c,} such that one approaches
the most probable one is to accept only those ¢,s for which F,, < E,_;. Such
a procedure has two drawbacks, (i) a large number of configurations generated
will get rejected, and (ii) there is the possibility of the process getting trapped
in a local energy minimum. So in the commonly used method, due to Metropo-
lis, the configuration ¢, is not rejected always even if F,, > F,_;. The basic
idea of the method becomes clear if one associates a discrete Markov process
with the process of generating configurations. Then ¢, represents a state of the
process and P, is the probability of realizing the n'* state. The specification
of the Markov process becomes complete if the probability of transition from
state n to m, W(n — m), is also defined. The the process of generating {c,},
which is analogous to the time development of a system, should eventually
lead to equilibrium configurations. For guaranteeing this requirement, it is
sufficient that W (n — m) satisfy the detailed balance condition

P,W(n — m)= P,W(m — n),

which means that the probability of realizing the states m and n in succession
is equal to that for the reverse event. Such a condition ensures that the
probability of occurrence of state n is P, when the initial transients have died
out. Now, if E,,, < E,,, then ¢, should be definitely accepted and so W (n — m)
must be unity. Therefore, W (m — n) reduces to exp(—AE/KgT) where
AFE = FE,—FE,, > 0. In the Metropolis method, the configuration ¢, resulting
from ¢, with E,, > F,, is accepted with probability p = exp(—AFE/kgT). The
probability that a random number r, uniformly distributed in [0,1], has value
less than p is p itself. So, in the process of generating configurations, if £, turns
out to be greater than F,,_, a random number r is computed, and if » < p, ¢,
is accepted, otherwise it is rejected. Approach to equilibrium can be monitored
by examining the stabilization of average values. The results obtained with
this approach have to be repeated for different values of the system size L
and finally extrapolated to the infinite system limit. The inherent statistical
errors in the results are well characterized and so very reliable results can
be obtained though computer resources usually set the limits of achievable
accuracy.

When the system is close to the critical point, the method runs into prob-
lems because of two reasons. First of all, the inherent critical slowing down
makes the process of approaching equilibrium very difficult. Secondly, the cor-
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relation length becomes larger than the size of the simulated system and thus
the singularities of thermodynamic quantities at the critical point get rounded
off. A way to circumvent this problem is to use the finite size scaling forms
for the thermodynamic quantities and extract the critical exponents and other
universal features. However, a combination of the Monte Carlo method and
real space renormalization group techniques has provided excellent results in
the critical region. The simplest idea is to simulate a system of size L x L x 2L
(in 3 dimension), and consider it as just two cells of size L x L x L each. So
the cell size parameter ¢ is L. For every site spin configuration, the cell spins
sy and s, can be readily obtained by the majority rule. Now, assuming an
Ising hamiltonian for the cell system, the new coupling constants K’ and h’/
are extracted from the values of the averages < sjs, > and < s{ >. Then
by changing K and h, the RG fixed point and the matrix elements 0K’/0K,
OK'/Oh, etc. can be numerically computed, and the eigenvalues and the expo-
nents y; and y, determined. The calculations are then repeated for different
values of L and extrapolated to the infinite lattice limit.

It is also possible to incorporate other types of couplings (say, the n.n.n
coupling) between the spins. A useful procedure has been to adopt the ideas
of real space renormalization group techniques more directly. Thus, one starts
with a finite lattice of size L x L x L, generates a sufficient number of equilib-
rium configurations and stores them in the computer memory. This forms the
first set of configurations {cp}. Corresponding to every one of these site spin
configuration, a cell spin configuration is obtained by majority rule. Thus a set
{c/} is generated. Here, a cell may contain only 2% = 8 site spins correspond-
ing to a cell size ¢ = 2. At this stage, the size of the system is L/2x L/2x L/2.
Let the hamiltonian of the original system be expressed as

I; = za: Kasom

where s, represents the contribution from the interactions of type a which
can be n.n, n.n.n, four spin coupling, magnetic field coupling, etc. and K, is
the corresponding coupling constant. The hamiltonian characterizing the set
of configurations {c/,} is then given by

/
?:ZM%

The averages < s, > and < s/, > can be readily computed and so one can
write

— <8 >=)" 0 < >8Kf/".
0Kp 7 —~ 0K/, T 0Kg

Now, {0K! /OKg} is the RG matrix. The derivatives of the averages can
be expressed in terms of their correlations which are calculated easily. The
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equivalence of the averages corresponding to H and H' implies that

<s>=3"§Z exp(—H'/T) = > s, Z " exp(—=H/T),

{C,n} {cn}
where the partition function Z = Z({K,}) = Z({ K. }). Therefore one finds
9 <sh> = <shsg>— <8 ><sg>
aKﬁ S’Y = 8785 S,y Sg >,
8<,>_<,,>_<,><,>
o <S> = <8y s, So >

So the RG matrix can be numerically computed by solving a set of linear
equations. The whole procedure can now be repeated by performing a second
level of coarse graining to obtain {c/}. Practical calculations including as
large as ten types of coupling constants can be performed quite easily with
this approach. These methods have been applied successfully to problems in
percolation theory, polymer physics, etc. to be discussed in the next chapter.

7.7 Application to First Order Transitions

First order transitions are accompanied by a discontinuous change in the order
parameter across the transition point. The magnetic transition across the
temperature axis below T, the liquid-gas transition (i.e. boiling) across the
vapour pressure curve for T < T,, solid to liquid transition (i.e. melting)
across the melting curve, etc. are common examples. In the last two cases, the
latent heat accompanying the transition indicates a discontinuous change in
the internal energy also. For the magnetic example, the order parameter in the
two ‘phases’ of the system coexisting at h = 0 are magnetization in opposite
directions. Both phases have only finite correlation lengths and so there are no
universal features like scaling of thermodynamic variables. Nevertheless, it is
of interest to see if the discontinuity in the order parameter can be associated
to an RG fixed point. Repeated coarse graining of the system on either side of
the temperature axis (or phase boundary) would remove all fluctuations in spin
orientations as the correlation length is finite. Eventually, the RG iterations
will produce a system with magnetization in a specific direction and further
iterations would leave the system unaltered. This asymptotic state would
also be independent of the short length scale details of the original system.
Thus it appears that repeated application of the RG transformation drives
the system to a fixed point p** for T' < T,.. This fixed point must be different
from p* associated with the critical point. The unidirectional orientation
of the spins in the renormalized system represented by p** is analogous to
that occurring at T' = 0. In fact, the presence of such a fixed point is evident
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from the approximate transformation equations derived in the earlier sections.
For instance, the recursion relations of the Migdal-Kadanoff method shows
that K** = oo and A*™ = 0 is a fixed point. One can easily see that the
eigenvalue exponents y; and y;, corresponding to this fixed point are d — 1 and
d respectively, where d is the spatial dimension. The value K** = oo indicates
the strong coupling limit which corresponds to the state at 7" = 0. The
result y;, = d is a general property of p** if it is to represent a discontinuous
transition. To show this, consider the functional equation for free energy
density,
F(h,n) = ¢ "F (', i) + Alg, 1),

where 1 denotes the parameter space corresponding to the even part of the
hamiltonian. Using the transformation law h' = ¢¥»h and the relation m =
—0F/Oh, the discontinuity,

Am(ﬂ) - m(0+, ﬂ) - m(0—7 ﬂ)v
in the magnetization at h = Ocan be expressed as
Am(i) = ¢ Am(i').

The term A which must be analytic in h does not contribute to Am(f).
Putting g = @/ = p**, one finds that the field exponent y, = d provided
Am(a™) # 0. Now, on repeatedly applying the transformation [ times, Am(f)
can be written as

Am(ji) = ¢ Am(it) = ¢ T Am(E) |, 1> 1,

since ji! approaches ji** for large [. Thus, if y, = d and Am(ji**) # 0, then
Am(pi) # 0. Therefore the fixed point p**, usually called the discontinuity
fixed point, to be associated with a first order transition must have the prop-
erty y, = d. The transformation equations obtained using the majority rule
for a 2 — D triangular lattice also show this property. There it was shown that
the first order approximation to the n.n coupling constant is K’ = 2Kw?(K)
where the function w, (K') tends to unity as K — oco. It is easy to add a mag-
netic field term to the hamiltonian and then derive the equation b’ = 3hw, (K)
for small h. These equations clearly show that K** = co and h** = 0 is a
fixed point and the exponents are (using ¢ = v/3) 41 ~ 1.262 and y, = 2 = d
respectively.
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Chapter 8

Problems with Many Length
Scales

The renormalization group theory of second order (thermal) phase transitions
was introduced and developed in the preceding chapters. Systems near the
critical point have spatial structures at all length scales and in the RG method,
the details of the structure are averaged out in a recursive manner. At each
step, the method generates a coarser description of the system in terms of
renormalized model parameters. Due to the presence of an infinite length
scale, the coarse graining procedure leaves the system unaltered at the critical
point. The universal aspects of critical behaviour are related to the variation
of the model parameters in the vicinity of the fixed point. All these ideas
have been discussed earlier with reference to the simple ferromagnetic critical
point. The critical behaviour observed in the condensation of a gas or in a
binary mixture can also be mapped into the Ising model of ferromagnetism.
Thus there is already a rich area of application of the RG idea, however, its
applicability is much wider. In this chapter, a few more problems where the
idea has turned out to be of great use are discussed. Just as in the magnetic
case, the emphasis is on the universal aspects observed in these phenomena.
More details of these applications can be obtained from the cited references.

8.1 Critical Dynamics

The dynamical aspects of critical phenomena form one of the important areas
where the RG ideas are very fruitful. In dynamics, one is concerned with
the time evolution of a system perturbed from a thermodynamic equilibrium
state. A slight change in the macroscopic conditions such as temperature or
the magnetic field can trigger the time evolution of the system. The detailed
time variation of all the system variables affects the relaxation of the system
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to a new equilibrium state. However, one can observe a typical macroscopic
time interval, called the relaxation time, in the evolution of the system. The
relaxation time depends on the magnitude of the perturbation and, in general,
is different at different spatial locations if the perturbation is non-uniform.
The dynamical evolution can be considered at various levels of details, for
instance, at the level of Ising spins, at a some what coarser level in terms of
the spin density in the Landau - Ginzburg model or even at a macroscopic level
employing the over all magnetization. However, the present discussion is in
terms of the L-G model spin density s(x) or its equivalent Fourier components
{sk}. Near the critical point, s(x) should change in large regions of size
of the correlation length and so dynamics is rather slow. This feature of
relaxation process near the critical point is termed as critical slowing down.
In fact at T' = T, the relaxation time diverges and the characteristic exponent
describing the divergence is one of the important quantities obtained from
studies in critical dynamics. To formulate the time evolution of the Fourier
amplitudes sy, it is necessary to set up equations of motion for them. For
simplicity, consider the quadratic approximation to the one component (n=1)
L-G hamiltonian for T" > T,

H({sk}) =Y (az + ck?)|si|?.

k<A

The hamiltonian can be taken as a potential energy function in the variables
{sk}. Then the negative gradient of H w.r.t sk is a thermodynamic force
driving its time evolution. That is

0
— H
8s,k

F( thermodynamic ) =

It should be noted that the Fourier variables sy and s_i are not independent,
in fact, they are just complex conjugates. The real and imaginary parts of
sk are independent and hence the force along the co-ordinate sy should be
obtained by calculating the derivatives of H (which also can be expressed in
terms of the real and imaginary parts of sy ) w.r.t these independent parts and
then suitably adding them up. The resulting expression can also be expressed
as the derivative of H w.r.t s_y as shown in the above equation.

The dynamical variables which have been averaged out in the coarse de-
scription employing s(x) also affect its time evolution. Further, the coupling
of the spin variables with other degrees of freedom ( which is one of the rea-
son necessitating a statistical treatment ) also influence the dynamics of s(x).
Both these contributions vary at a much faster time scale and so they appear
as random influences on the spin density. These forces may be separated into
a macroscopic frictional force and a purely random force with zero mean value.
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These effects manifest in the Brownian motion of suspended particles in a fluid
medium. Following the theory of Brownian motion, the friction force, which
introduces energy dissipation and irreversibility, can be represented as

d
F( friction ) = — i{%sk,

where I', is a phenomenological friction constant. The random part of the
influence of the fast varying degrees of freedom is denoted as

F( random ) = ((t).

The function ((t) is the sum of the influences of a very large number of vari-
ables and using the central limit theorem of statistics, its distribution can be
assumed to be Gaussian. Another reasonable assumption regarding ((¢) is
that it is uncorrelated at different times. Since it represents the fast varying
influences, its values at different times (in the time scale of sy) are assumed
to be independent. Thus the correlation function < ((t)((t') > is

< C(t)C(t) >=2kpTé(t — t'),

where the amplitude factor is chosen to be 2kgT so that the equilibrium
probability distribution of sy is proportional to the Boltzmann factor.

In studying the relaxation of the Fourier amplitudes sy near T, , one is
interested only in their slow time variation. On such a time scale, their second
order time variations may be neglected. The time variation of sy is then
obtained by balancing the different force terms. The resulting equation of
motion is similar to that of a macro-particle moving with the terminal velocity
in a viscous medium. Thus, the equation of motion for sy is

d

g = —T
dtSk kas,k

H +T'((1).

where 'y = I'} 1. The variables sy evolve as random functions of time.
So their dynamics should be described using the theory of random processes.
That is, these variables should be characterized in terms of distribution func-
tions. The probability distribution P({sk}, t) satisfies the Fokker-Planck equa-
tion

o 0

HP| + kT I'k— P.
aS_k }—i_ B kz<;\ k@skas_k

oP g 0
o = 2 Dege|

k<A Y5k
In equilibrium, P is independent of time. It can be easily verified that the
equilibrium solution is
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The stochastic model of dynamics outlined above provides the entire time
development of the Fourier amplitudes leading to the final equilibrium state.
However, the complete solution of the dynamical problem is much more in-
volved than calculating the partition function in the equilibrium situation. In
view of the fact that < ((t) >= 0, the average value of sy satisfies the equation

d < > I'y < OH >
— < S >= — .
dt k k 8s,k

Using the L-G hamiltonian ( for "> T ), one finds

d
7 < sk >= —2lk(as + ck:2) < Sk >,

This equation of motion shows that the relaxation time characterizing the
time development of sy is

L

N Fk 2(&2 + Ck2)‘

The dependence of I'y on small values of k decides the relaxation time of the
long wavelength modes. Assuming I'y = I' to be a constant, one gets

1
T = fG(k)7

Tk

where G(k) is the correlation function for T > T,

G(k) = ! = &
(k) = 2(ag + ck?)  2c(1 + £2k2)°

The last step follows from the definition of the correlation length & for T" > T..
Employing the general scaling form for G(k),

G(k) = 7g(Ek),
the relaxation time may be written as
1

€79 Ek).

Tk —

Thus 7y diverges as
To ~ [T — T,| 7,

if the system is in the vicinity of T, during the time evolution. The divergence
of 74 is generally characterized in terms of an exponent z,

e = Eg(Eh),

and in the quadratic approximation to the L.-G model, z = 2 — n = 2 since
n=0.
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8.1.1 RG for Dynamics

Near the critical point, the long wavelength modes relax very slowly. Just as
there are spatial length scales of all sizes in a near critical system, time scales
of all sizes are involved in the dynamics. So it is natural to seek an extension
of the RG procedure to extract the basic features in dynamics. The RG steps
for the static situation consist of eliminating the modes with k£ in the range
A/q to A ( kg group ), introducing a spatial rescaling by the scale factor ¢
and renormalizing the remaining mode amplitudes with k£ in the range 0 to
A/q (ka group ). In the dynamical situation, as the shorter wavelength modes
are eliminated, their influences on time evolution also get removed. Note
that the relaxation time of the shortest wavelength mode is the basic time
unit in any dynamical description. So, the elimination of shorter wavelength
modes should be accompanied by a rescaling of time at every step of the RG
transformation. The rescaling parameter is related to the spatial scale factor
q and it should reduce to unity when ¢ = 1. The elimination of degrees of
freedom in the dynamical situation would correspond to solving for sy in the
kg group in terms of sy in the k4 group and substituting them in the equations
for sy in the k4 group. This may also be done by integrating out the kg group
amplitudes from the Fokker-Planck equation for P({sx},t) and thus obtaining
a new Fokker-Planck equation with reduced number of independent variables.
The other steps can be represented by the replacements

Sk<t) — ql_"/zsk/ (t/),
k' = ¢k,
t = tq°.

The last step, which is the additional aspect of dynamic RG, is essentially the
rescaling of the time unit. After these steps, it should be possible to write the
remaining equations of motion as in the original model and thus extract the
transformation equations for the parameter set p = (ag,c,---,I") in the dy-
namical equations. The new parameter set i/ can be symbolically represented
as ¢/ = Ry, thus defining the RG transformation R,. The exponent z has
to be chosen so as to obtain a non-trivial fixed point for the transformation
equations.

The structure of the system during the time evolution can be probed ex-
perimentally by inelastic scattering techniques. The scattering cross-section
I's; (from a volume V') corresponding to a wave vector change k and energy
change hw can be expressed as

g~ V/C’(k,t) exp(wt)dt,
0
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where C'(k,t) is the time dependent correlation function defined as
C(k,t) =< sk(t)s_x(0) > .

The equivalence of the two models characterized by the parameter sets p and
i yields the functional equation

C(k,t,p) = ¢*"C(qk,q *t, i).

This is a generalization of the equation for the static correlation function
G(k, ). Analysis similar to that for G(k, ) leads to a scaling form

O(k’ t, T) = 52—7796(51{;7 g_zt%

for T close to T.. The function g. depends only on the scaled variables £k
and £7%t. This form suggests that for a specific value of k, the time scale of
evolution characterized by the relaxation time 7, must be of the general form

T = §7g(k),

which is same as that obtained earlier. Derivation of the RG transformation
equations for the quadratic L-G model can be done easily and one gets z = 2.
The same result is obtained even with the general L-G model for d > 4. The
€ expansion for d < 4 yields

z = 24an+ O(e%),
4
= 6In(z) —1.
a n(3)

Thus one finds that the exponent z is not the same as 2 + 7 as suggested from
the relaxation time for < sy >.

8.2 Percolation Phenomena

Percolation of any physical quantity ( or property ) involves the establishment
of a geometrical connectedness in a system with random spatial structure.
Fluid flow through a network of pores in a medium, where a certain fraction of
the pores are blocked in a random manner, provides an example of percolation.
For simplicity, one may assume that the bonds in a large 3-D lattice represent
the pores and that each pore (or bond) is open with certain pre-assigned
probability p. Thus, on an average, a fraction p of the pores is open and
the remaining fraction (1 — p) is blocked. If the fluid is allowed to enter the
medium on one of its faces at a constant rate, then in cases when p < 1, it
can not easily pass through the medium to the opposite face. Thus for small
values of p, fluid can not percolate through the medium. Of course for p ~ 1,
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Table 8.1: Percolation Thresolds

Lattice De Pe
(site) (bond)
2 — D Square 0.593  0.500
2 — D Triangular 0.500 0.347
3 — D Cubic 0.312  0.249
3—D BCC 0.245 0.179
3—D FCC 0.198 0.119

fluid will easily flow through the medium. The experimental observation is
that there is a critical value of p = p. such that for p < p., the medium
obstructs the fluid flow while for p > p. there is a finite flow rate across the
medium. For unobstructed fluid flow, there should exist a connected path
of open pores across the medium and so it may be concluded that such a
path appears in an abrupt manner at p.. The random network just described
has also been used to model the gelation transition observed in the solutions
of certain organic materials. Here one can imagine the lattice sites as the
molecules of the compound and the bonds between neighbouring sites as the
random links between them. If p is probability of formation of a link, then at
Pe, a network of connected molecules indicating the onset of gelation, will exit
in the system.

There is also a formulation of percolation phenomena in terms of site per-
colation models. Imagine that the sites of a lattice are occupied by particles
randomly and independently. If p is the probability that a particular site is
occupied, then for small values of p there are mostly isolated particles and
rarely small clusters of particles in the system. As the value of p is increased,
larger and larger clusters of particles would appear. At a critical value of
P = Pe, a cluster spanning the entire domain appears in the system. The
random structure of occupied sites is a good model of a disordered structure
and has been extensively used to study diffusion on disordered lattices. The
percolation threshold ( p. ) values depend on the type and dimension (d) of
the lattice and a small list corresponding to the infinite lattice limit is given in
Table 8.1. All the approximate results are obtained by simulating the perco-
lation model on a computer. The information about the random occupation
of sites (or bonds ) of a large lattice at a specific value of p are stored in the
computer memory and then the cluster sizes are analyzed at different values
of p. Thus one can determine the value of p. at which a cluster spanning the
entire lattice is obtained for the first time. The results so obtained for various
lattice sizes are then extrapolated to the infinite lattice limit.
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Several physical quantities pertaining to the cluster structure show very
distinct behaviour when p is close to p.. The probability P that an arbitrary
site (or bond) in the lattice belongs to the infinite cluster is one of these
quantities. It is clear that P = 0 for p < p. while it is found that P varies as
a power law for p > p.,

The exponent [ characterizes the way P vanishes as p approaches p. from
above and is analogous to the order parameter exponent for magnetic tran-
sition. The physical properties of a random structure which depend on the
presence of the geometric connectedness are related to P. Thus the elastic
properties of gels or the conductivity in a random network are related to the
probability P. Another useful quantity to characterize percolation behaviour
is the mean cluster size S. For p < p., clusters are of finite sizes, however,
as an infinite cluster appears at p., one expects S to diverge as p — p. from
below. The divergence is quantified in terms of an exponent 7 as

Sp)~ (p—p)7,

and + is similar to the magnetic susceptibility exponent. The divergence of .S

is indicative of the unbounded increase of some typical average linear size of

clusters. This length scale, &, usually called the correlation length, behaves as
Ep) ~ lp—pel ™,

as observed in thermal critical phenomena. The total number of clusters M

in the lattice depends on p and the non-analytic part of M is found to vary as

M'(p) = (p—pe)* ™.

The quantity M’ is similar to the singular part of free energy density in thermal
systems and its second derivative diverges like specific heat in thermal critical
behaviour. All the exponents introduced are not independent and scaling
hypotheses have been advanced to derive relations among them. Two scaling
laws are

a+p+y =
2—dv = «
where d is the spatial dimension. Some typical values of the exponents are
shown in Table 8.2. The two exponents o and 7 given in the table are intro-

duced to quantify the variation of the number of clusters ng ( per lattice site
) of size s. For large values of s, the scaling form proposed for n; is

Ng = s 7 f[(p - pC)SU]>
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Table 8.2: Percolation Model Exponents

Exponent d =2 d=3 Bethe

Lattice
16} 0.14 0.4 1.0
vy 2.39 1.8 1.0
« —0.66 —0.6 -1.0
v 1.33 0.9 0.5
o 0.4 0.45 0.5
T 2.05 2.2 2.5

where f is a function of the scaled variable (p — p.)s” . The exponents 7 and
o are related to # and ~ as

1
o = —
B4
B
T = 24—
B+

The entries in the last column of the table are values of the exponents for the
Bethe lattice which is constructed as follows. Starting from an arbitrary point,
one draws z bonds. Then at the vertices of each bond, z — 1 bonds are drawn
and this process is repeated again and again. However, the bonds never cross
each other. Thus the Bethe lattice has a tree like structure, each branch breaks
into z — 1 branches. An important simplicity of the Bethe lattice is that there
is one and only one path between any two vertices in the lattice. This feature
makes it possible to solve the percolation problem exactly and p, is (z — 1)L
The Bethe lattice is an approximate model of geometrical connectivity in the
percolation problems. It neglects the details of fluctuations in connectivity
and is similar to the mean field models in thermal critical phenomena. An
estimate of the magnitude of fluctuations show that this model is exact for
d>6.

The similarity between thermal critical phenomena and percolation be-
haviour is very striking. In the former, at a given temperature, a configuration
of ‘particles’ occurs in the system with probability given by the Boltzmann
factor exp(—FE/kgT) where E is the energy of the configuration. In perco-
lation models, the site or a bond of the lattice is occupied in a random way
with probability p. Thus temperature 7" and p are analogous parameters. The
divergence of the correlation length (or mean linear size of clusters) is common
in both phenomena and for p =~ p., clusters of all sizes exist in the system.
The renormalization group idea of progressively incorporating length scales of
all sizes is hence expected to be useful in percolation phenomena also.
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8.2.1 Simple RG Calculations

Some illustrative applications of the real space renormalization group calcu-
lations are discussed below. Just like in thermal critical phenomena, sites (or
bonds) are grouped together to form a cell lattice. Then with a proper defini-
tion for cell occupation, a relation connecting the occupation probabilities p’
and p at the cell and site levels is derived. The transformation equation yields
the percolation threshold and the exponent v. If the linear size of the cell is
q (in units of the site spacing), the correlation lengths £ and ¢’ (measured in
appropriate lattice spacing units) of the two models are related as

If the transformation law relating p and p’ is

P = R(p),

then its non-trivial fixed point is identified with the percolation threshold p.,
that is

Pec = R(pc)
Near the fixed point, the transformation can be linearized as
OR
Ap = (= )"Ap = ¢ A
p = ( 8p) p = q"Ap,

for the deviations of p and p’ from the fixed point. The same analysis for the
magnetic case yields the functional equation for the correlation length,

§(Ap) = ¢€(q"Ap).

Its solution for arbitrary ¢ is

E(Ap) = |Ap|ug(1),

so that the exponent v = 1/y. Consider the site percolation problem on a 2-D
triangular lattice shown in Figure 8.1. The sites at the vertices of a triangle
are grouped together to form a cell. The cell lattice is again triangular but
the spacing is /3 times larger than the site spacing. So ¢ = v/3. Now, a cell is
taken to be occupied if there exits a connection between its opposite sides and
otherwise it is defined to be empty. This rule takes the place of the majority
rule in the case of Ising model. For percolation, connectivity of the network is
the important aspect and hence the majority rule is modified in this manner.
Now, note that p3 is the probability that all sites in a cell are occupied and
then a connection across the sides of the cell definitely exists. However, a
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Figure 8.1: Cells in a Triangular Lattice.

connection can also exist if any two sites are occupied and the probability for
the same is 3p(1 — p), the factor 3 being the number of ways of choosing two
occupied sites out of three. If just one site is occupied, there is no connection
between the sides of the cell. Therefore the probability p’ of cell occupation is

P =p*+3p*(1—p).

The fixed point values of the transformation are p* = 0, 1/2 and 1. The first
and last values are trivial fixed points. The non-trivial fixed point value 1/2
coincides with the percolation threshold given in Table 8.1. On linearising the
transformation one gets

3
Ap' = SAp,

which yields the exponent v ~ 1.355 in good agreement with the known result.
Such accurate results are not always obtained for different types of lattices and
dimensions. In a 2-D square lattice, let a cell be formed (see Figure 8.2) by
grouping together 4 sites so that the scale factor is ¢ = 2. Further, define
that a cell is occupied if its left and right sides are connected together. The
probability p’ is then given by

P =p"+4p°(1 —p) +2p°(1 — p)*.

The first term arises if all the four sites are occupied. The second term corre-
sponds to the four ways of choosing three occupied sites and one empty site.
Similarly, the last term is obtained when two sites are occupied and two are
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Figure 8.2: Cells in a Square Lattice.

empty. The non-trivial fixed point value yields p. ~ 0.62 and v =~ 1.602. Thus
the agreement is much less than in the case of triangular lattice. The general
conclusion derived from such calculations is that it is necessary to consider
large cells for obtaining accurate results and so the technique has to be coupled
with computer simulation methods.

8.3 Polymer Conformations

Polymers are long flexible organic molecules in which a specific chemical group,
usually called a monomer, is repeated a large number of times. For example,
in polystyrene, the chemical group consists of the CHy — C'H bond and a
Benzene molecule and is repeated as much as 10° times. The extraction of
the global features of such objects has been one of the impressive successes of
modern statistical physics.

One of the simplest models employed to describe the various conformations
of a polymer chain in a solvent is the self-avoiding random walk (SAW) model.
It is a modified form of the simple random walk model of Brownian motion.
Imagine that the random walk starts at some point in a d-dimensional lattice.
The walker can jump to the nearest neighbour sites with equal probability and
a particular realization of the walk with IV steps is taken as a possible polymer
conformation with N units. In the SAW, there is a restriction that the walker
can visit a lattice site only once. This restriction is imposed to model the
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physical fact that a polymer chain can not cross over itself. Imposing the self-
avoiding restriction leads to serious mathematical difficulties in describing the
SAW and many important results on its global properties have been obtained
via computer simulation techniques.

A quantity of primary interest is the number of walks of N steps starting
from an arbitrary origin o and ending at the site ¢. If this number is denoted
as I'y(oi), the probability that the walker is at site i after N steps (from o)

can be expressed as
v (oi
Py(0i) = JI{ 50”,
N

where

Ft = ZFN<Oi),

is the total number of possible N step walks starting from the origin o. In the
simple random walk model, the walker can visit any of the z nearest neighbour
sites at each step, and hence

="
where the coordination number z has values 4 and 6 for a simple cubic lattice
in 2 and 3 dimension respectively. Due to the self-avoiding character, this
result is modified for SAW and in the limit of large N one finds that

Il ~ 2V N

where the parameter z, (called the effective coordination number, zy & 4.7 for
3-D simple cubic lattice) is less than z and -y is a universal exponent depending
only on the spatial dimension. Another important parameter is the number
of N step walks ending at one of the nearest neighbours of the starting point
o. If it is denoted as I'y(n.n), its asymptotic variation is found to be

Ln(n.n) ~ 2y N72t,

where « is another universal number. The end to end length of a walk can be
written as
Ry (0i) =T +T12+ T3+ + TNy,

where {r;;} are vectors along the lattice bonds between the sites j and k. The
root mean square value of Ry(oi) for large N varies as

R~ G,QNV,

where aq is the lattice spacing and v is yet another exponent. For the simple
random walk, the exponent v is 1/2 for all values of d. R is similar to the cor-
relation length £ in thermal critical phenomena and its power law divergence
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Table 8.3: Exponents for SAW

Exponent d=1 d=2 d=3 Random

Walk
¥ 1.0 1.33 1.17 1.0
v 1.0 0.74 0.6 0.5
a 1.0 0.0

for large N is analogous to the divergence of & near the critical temperature
T.. Some typical values of the exponents are given in Table 8.3. Note that
the mean end to end distance increases faster than that in the case of simple
random walk and this fact is a manifestation of the restriction that any site
can not be visited more than once. Thus there is a tendency for the walk to
move away faster than in the case of the simple walk.

A rather strong connection between the SAW model of polymer conforma-
tions and thermal critical phenomena was brought out by P. G. de Gennes.
He showed that the spin-spin correlation function for the n-vector model in
the limit n — 0 can be written as

J [ (8.1)

lim < s.8; >= I'n(ot)|——
70 ; N )[ kT
where I'y(0i) is the number of N step SAWs from o to ¢ and J/kgT is the
reduced coupling strength of the n-vector model. Even though the n — 0
limit is a pure mathematical device, the above result relates, in some sense,
the magnetic critical behaviour with SAWs. Eq.(8.1) can be rewritten as
Jzp 1N

. ) ~ . ~—1 0

lim < s,s; > %:PN(OZ)N {T‘BT] :
by using the definition of the probability Py(0i) and the asymptotic form of
I, discussed earlier. If the critical temperature 7T, is defined as

Tc = ﬁ7
kg
then for a small deviation AT from T, one gets
~1-— ~exp | — )
kT T, PLT T
Then the correlation function becomes
AT

i S~ A1 _
71112% < 8,8; > %:PN<OZ)N exp [ ]

N]. (8.2)
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Eq.(8.2) shows that N and AT are some sort of conjugate variables. The
summation over N may be replaced by an integration and then the probability
Py (0i) can be obtained by a Laplace transform inversion of the correlation
function. With this interpretation, the exponents of SAW can be obtained
from those of the n-vector model in the limit n — 0. This connection also
shows that, for d > 4, the Landau’s theory exponents of critical phenomena (
which are independent of n and d ) are identical to those of SAW. In fact the
exponents for the simple random walk are same as those of Landau’s theory.
The interesting conclusion so obtained is that for d > 4, the universal aspects
are not modified by the restriction imposed in SAW.

8.3.1 Decimation of the Chain

The following analysis, due to de Gennes, is an application of the RG approach
to the problem of chain conformations. A polymer chain is characterized by
the length of the monomer unit and a repulsive interaction between monomers
which prevents them from crossing over. In the SAW model, the lattice spac-
ing ag and the self-avoiding restriction represent these features. One may
associate a monomer unit with each site visited in the SAW. Then the self
avoiding restriction may be modeled in terms of an excluded volume parame-
ter vy between two monomers. In the case of two hard sphere particles, vg is
eight times the particle volume. Now, imagine that every ¢ monomers along
the chain are grouped together to form a coarse description of polymer con-
formations and let (a;,v;) denote the parameter set in that description. The
length unit a; is the mean end to end distance of ¢ monomers and v, is the
excluded volume parameter of two coarse units. In the absence of self-avoiding
restriction, it is clear that a; = agg'/?. So an equation relating a; and ay may
be written as

a; = a0q1/2f1(q7a07710)>

where the correction factor f; > 1, arising from the self-avoiding restriction,
must approach unity as vy — 0. The dependence of f; on ay and vy must
be in terms of the dimensionless parameter ug = vo/ad (d=spatial dimension)
since ag is the basic length unit. Then a; can be expressed as

a1 = apq"’* f(q,uo).

There are a total of ¢ monomer pairs between two coarse units and hence
v1 is ¢?vg in the case of free monomers. Due to the extended growth of the
chain, all the pairs do not come close enough to experience the excluded
volume restriction and hence vy, which is less than this limiting value, can be
expressed as

v = q2vﬂg<q7 Uo)-
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The correction factor g < 1 is also expressed in terms of uy. This relation can
be rewritten in terms of the dimensionless parameter u; = v, /a{ as

2—d/2

Uy =4q uoh(Qau())?

where the factor h = g/f? is less than unity. If the two descriptions are
equivalent, the mean end to end distances Ry and Ry expressed in terms of ag
and a; respectively are related as

a1 = N
RO(N7 Uo) = 7R1(77 ul)'

Qo q
The factor a;/ag is just the spatial rescaling parameter and the number of
coarse units is N/q. On repeating the process of coarse graining [ times one

gets

a —= N
Ro(N, ug) = a—;Rz(?,ul»

As the value of [ increases, the number of units in the renormalized chain
reduces. This fact implies that the parameter u; defined by

2—d/2

u =4q ul—lh(q7 Ul_1>,

will approach a constant value u*. Note that it is the parameter u and not v
which approaches a limit for large [. Then the transformation equation for a;
reduces to

a; = al—1q1/2f(q7 U*)a

and can be expressed as

14
ar = a-1q ,

1 +ln(f)

2 In(q)

So R, takes the form

— _ N
RO<N7 Uo) ~ qlVRl(?ﬂL*)-

Now, choosing [ such that ¢ = N one finds that
Ro(N,uo) = agRy ~ constant N”,

which is the observed power law divergence. For d > 4, the recursion relation
shows that 1u; — u* = 0 since both factors ¢>~%? and h are less than unity.
Hence f(q,u*) =1 and v = 1/2 for d > 4. Thus the results of simple random
walk model (valid for d > 4) and Landau’s theory of thermal phase transitions
are similar.
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8.3.2 RG Calculation of v

The similarities in thermal critical phenomena and polymer conformations
suggest that the universal aspects of the latter in the large /N limit is a conse-
quence of the existence of the fundamental length scale R. In fact, in the SAW
model, walks of all sorts of end to end distance exist and thus the problem has
again many length scales. This aspect together with the formal connection
to thermal critical behaviour have prompted the application of RG ideas to
the problem of SAW conformations. Summing over the final end point ¢ in
Eq.(8.2) and using the normalization of the probability Py(oi), one gets

AT AT
7.V~

X(T) = 1 D lim < s,8; >~ 1 > N exp(— )7,
T < n—0 T 5

where the definition of susceptibility x(7") in terms of the spatial sum of the
correlation function has been used. The last step in this equation is obtained
by replacing the sum over N by an integral and calculating its dominant con-
tribution. This result shows that the exponent v in the definition of I'Yy is
analogous to the susceptibility exponent for magnetic case. Therefore, sum-
ming over the possible values of i, Eq.(8.1) can be written as a generating
function for the SAW conformations. That is

G(r) =3 r"Ty,
N

where the parameter k = J/kgT. The divergence of x(T') = G(k)/T at T,
can then be expressed as

G(k) ~ [k — k|7, (8.3)

where the critical value k., = J/kpT. = z; 1. 2 being the effective coordination
number for SAW. From the scaling form of the spatial integral of correlation
function, it is known that

X(T) ~ €77,
where ¢ is the correlation length. Using this result, G(k) can be expressed in
terms of the mean end to end distance R as

G(k) ~ R*7.
Combining with Eq.(8.3) and using the scaling relation v = (2—n)v, one finds
R(K) ~ |k — k.| ™".

Thus the divergence of R for SAW can also be expressed in terms of the
parameter k. This parameter, introduced in Eq.(8.3), is similar to the fugacity
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Figure 8.3: Coarse Graining SAW Steps.

appearing in the definition of the grand partition function. &% is a weight
factor for the number of N step walks. One may therefore assign a weight
to every step of the walk.

A simple illustration of the use of RG ideas to calculate v is the following.
A coarse description of SAW is obtained by grouping a certain number of steps
in the walk. In this way, a relation between the fugacity parameters £’ and &
in the two descriptions is obtained. Then the non-trivial fixed point s, = z; "
and the exponent v are found in the usual manner. Consider the eight bonds
of the lattice cell shown in Figure 8.3 where each bond has a weight factor .
The renormalized bonds with weight factors " are shown on the right. If there
exists a self-avoiding path across the cell (from left to right), the renormalized
bond also is taken to be a SAW step. A similar criterion is adopted for the
vertical direction as well. Further, it is assumed that the SAW steps start
from the left-bottom corner. Due to the symmetry of the problem, it is then
enough to consider the six steps marked in Figure 8.3 to obtain the strength
of k’. Thus the four step walk (2, 3,4, 6) yields a contribution x* in x’. Then,
two types of three step walks, (2,3,5) and (1,4,5), contribute a term 2x3.
Finally, there is a two step walk (1,6) and the transformation is

K =K'+ 2% + K.

The three fixed points of the transformation are 0, 0.466--- and oo. Taking
ke & 0.446, one gets zy ~ 2.146 while the simulation result for 2-D square
lattice is ~ 2.639. Linearizing the transformation at x., one finds that the
slope is ~ 2.639 ~ 2!* and hence v ~ 0.715 which may be compared with the
estimated value of 0.75. Similar calculations for 3-D simple cubic lattice yield
2o =~ 4.68 and v =~ 0.588 which are again in good agreement with simulation
results.

8.4 Chaotic Maps

Bifurcation and transition to chaos in nonlinear dynamics is another area of
application of RG ideas. Even simple one dimensional maps, which model
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nonlinear evolution, exhibit certain interesting scaling and universal proper-
ties. A 1-D map is a transformation of a point x,, on the real axis to another
point 1 and is defined by

Tpr1 = f(xn,A), n=0,1,---, (8.4)

where f is a nonlinear function and X is a parameter. Such transformations
occur in numerical algorithms to determine zeros of a given function. They
are also used as simple models of population growth and stabilization. In the
latter case, if a steady state population exists, it is given by the fixed point of
the transformation
= f(z*, N).

The nature of the fixed point depends on the function f. If the magnitude
of the slope, |f/(x*)| is less than unity, then starting with any arbitrary point
Zo in the neighbourhood of z*, the iterates for large n tend to z* and it is
said to be a stable fixed point. z* is marginally stable if |f’(z*)] = 1 and
unstable if |f'(z*)] > 1. For definiteness, consider the map (called logistic
map in population dynamics models) defined as

Tpr1 = At (1 —2,),n=0,1,---.

From a graph of the corresponding f, it is easily concluded that if any iter-
ate lies outside the interval [0,1], then the later iterates asymptotically tend
to —oo. The maximum of f is A\/4 at Z = 1/2. Therefore, for non-trivial
dynamics it is enough to consider x in [0,1] and A in [0,4]. Now, af = 0 is
a trivial fixed point and it is stable for 0 < A < 1 since f'(0) = A. Thus
if A is increased continuously from 0, at the value 1, z* = 0 looses stability.
However for 1 < A < 3, there is a non-trivial fixed point 27 = 1 — 1/ since
f'(x}) =2 — A. For A = 2, the fixed point 2} = 1/2 is said to be super stable
since f'(1/2) = 0. When X is increased from 1 to 3, f’(z]) decreases from 1 to
—1. For ) slightly greater than 3, 27 becomes unstable. But a 2-point limit
cycle defined by

x;2 = f(x;h/\)a
ry = fla, ),

becomes stable. In fact z5, (k = 1,2) are the fixed points of the second
functional iterate fy(x) since

x5 = f(f(23)) = falay),
T3 = [(f(73)) = f2(23).

The n'" functional iterate f,(x) is defined as

ful@) = fF(f - (2)).
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For the logistic map, the second iterate is
fo(z) = X2(1 — 2)(1 — Az(1 — 2)).

It has a minimum at £ = 1/2 and a maximum on its either sides. The fixed
point equation for fy(x) can be factored as

(A =2 =2 ) (VY2 — 20" — A\ +2) +4) =0,

where y* = 22" —1. The root y* = 1—2/)\ yields z* = 1—1/X and is unstable.
The relevant fixed points are

R R N Y SN §E: _
T = 5~ 5yl = (FDFOR =22 =3)12), k=12

The derivatives of f5 at these fixed points are
f(@51) = f(x5,) = f'(250) f'(235) = 4+ 21 = X%

Thus f} decreases from 1 to —1 as A is varied from 3 to 1 + /6. It is zero
for A = 1 + /5 and the 2-point limit cycle is super stable. At this point,
x3, is at the abscissa of the minimum of f; and 3, is at the abscissa of the
maximum on the right. The break up of the fixed point z] to a 2-point limit
cycle is called a pitchfork bifurcation. When \ is slightly greater than 1+ /6,
the 2-point limit cycle becomes unstable but a 4-point limit cycle determined
by the fixed points of fy(z) becomes stable. As A is increased further, this
general pattern of a 2"-point cycle becoming unstable at A,, and a 2"*!-point
cycle acquiring stability continues. Further there exists a parameter value A,
at which the 2"-point cycle is super stable with the fixed points at the extreme
of fon(x). The smallest member has the value 1/2 which is the maximum of
f(z) itself. Note that according to the definition, Ag = 3, A} = 1+v/6, \g = 2
and \; = 14+/5. The parameter values A,, accumulate to \* and for \ greater
than \*; limit cycles with odd number of periods and aperiodic iterates occur.
Beyond A*, the dynamics generated by the map is said to be chaotic. For
the logistic map A\* &~ 3.569943 - - -. A schematic representation of the period
doubling bifurcation is shown in Figure 8.4.

8.4.1 RG Theory

There are two universal numbers discovered by Feigenbaum in connection with
period doubling bifurcation of a family of 1-D maps. The first is the rate of
bifurcation ¢ defined as

A
677
where A is a constant and n > 1. The parameter )\,, at which the 2"-
point cycle is super stable, also converges to A, in the same manner since

AnN)\oo_
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Figure 8.4: Bifurcation Diagram.

it is bracketed by A, ; and A,. The second universal number arises from
the observation that the functional iterates fon—1(x, \,,) are self similar. Note
that at these A values, one of the fixed points of fon, say 3., coincides with
the abscissa # = 1/2 corresponding to the maximum of f(x). The function
flz, A1) for z = a5, < x < a3, and fo(z, Ag) for 23, < x < x}; = T can be
superposed by properly scaling x and the amplitude. The pairs (z, z3,) and
(Z,x}5) form 2-point cycles of f(x, A1) and fa(x, Ay) respectively. So these
functions in the regions z < x < z3, and z3, < = < T respectively, are
exactly contained by square boxes, of sides |d;| = |23, — Z| and |ds| = |z}, — Z|
shown in Figure 8.5. Further, from the chain rule of differentiation, it follows
that if f(z) has a power law behaviour near z, then f5(z) also has the same
behaviour at #. Hence the scaled functions d;'f(xdy, A1) and dy' fo(2da, Ao)
can be superposed on one another. The rescaling parameters d,,, which make
the functions d,! fon-1(xd,, \,) self similar, approach zero for large n and

ey
where « is a universal number. The universality of 4 and « is that they depend
only on the order of maximum z of f(x) near z. That is, for all unimodal
functions, f(x) mapping the interval [0,1] on to itself and varying as

f(z) ~ap+a,(x—2)*, z=2,4,---,

near Z, d and «a depend only on z. For the logistic map (z = 2) Feigenbaum
obtained the values § ~ 4.669201 - - - and a ~ 2.502907 - - -. It is nice to note
that three steps are involved in obtaining the successive self similar functions.
They are, shifting of A, to A,.1, changing the scale factor d, to d, 1 and
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Figure 8.5: Self Similar Functions.

changing the amplitude d ! to d;lrl. These steps are analogous to those in
the RG theory of critical behaviour.
Feigenbaum also showed that the limiting function

g* = lim (_a)nf2” (I/(_O‘)n7 /\n+1>a

n—oo

is also universal and depends only on z. In fact there is a hierarchy of universal
functions defined as

gr(x) = lm ()" for(2/(=0)"; Ansr), 7=0,1,--,

n—oo

and ¢g*(z) is simply g;(x). The definition implies that

gr1(x) = —ag.(g:(z/a)). (8.5)

This functional recursion, which involves the steps of rescaling  and changing
the amplitude, is analogous to Wilson’s recursion formula for Q(s) discussed
in the Chapter 5. The limiting form of g,,

g(x) = lim g,(x),

is a fixed point of the recursion in Eq.(8.5) and satisfies

g(x) = —ag(g(z/a)). (8.6)

Its solution g(z), with the boundary condition g(0) = 1, also yields a = g(1)~!.

For large values of r, the deviation of g.(x) from g(z),

yr(@) = g(x) = g, (),
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can be obtained by linearising Eq.(8.5) around g(z). The result is the linear
functional equation

Yr1(r) = —aye(g(z/a)) — ag'(g(z/a))y.(x/a).

The substitution
Yr(w) = p"¢(w),

yields an eigenvalue equation

Qo(z) = —ad(g(z/a)) — ag'(g(z/a))d(z/a) = pé(z),

In addition to the spectrum |u| < 1, the operator €2 is found to have a unique
positive eigenvalue p = § where § is the bifurcation rate. Thus Eq.(8.6)
describes all the universal aspects of period doubling bifurcation of 1-D maps.

The analogy between period doubling bifurcation and critical behaviour
can be extended further. If N(A,) denotes the length of the limit cycle at A
slightly less than A,,, then

N(A,) = 2N (A1), (8.7)

This relation is similar to that connecting the correlation lengths of two equiv-
alent models of critical behaviour. The factor 2 is like the spatial rescaling
factor and A,, and A,,_; are similar to the parameters characterizing the two
models. As A, — A*, N(A,) diverges as 2" and this behaviour is analogous
to the divergence of the correlation length as the critical point is approached.
Eq.(8.7) implies the existence of a recursion relation of the type

An = R<An71)7

between the bifurcation points A,, and A,,_;. Then the accumulation point \*
is the fixed point defined by
A" = R(\").

For small deviations from A*, the linearised transformation is
AN, = RAN,_; = 27Y"AN,_4,

where 7 = —In(2)/In(R.,). Comparison with the definition of the bifurcation
rate 6 shows that R/ = ¢! and hence

For A,, close to \*,
N(A,) =2N(\" + AN, ).
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Repeated application of this equation [ times yields

N(A,) = 2N\ +AA, )
= AN +2/7AN,),

where the definition of 7 is used in the last step. Since [ is arbitrary, it can
be chosen as 2/7 &~ (AA,,)~"! for A, close to A*. Then one gets

N(An) ~ (AA,) T,

and 7 is similar to the correlation length exponent.

The transformation relating A,, and A,,_; can be obtained in the following
way. The derivative of fon (2, A,,) at 23, is —1. So an equation relating A,, and
A, 41 can be obtained by equating the slopes of fon (z, A,) and fon+1(z, Apyq) at
the respective fixed points. Taking n = 0, the slope of f(z, Ag) at 7 = 1—Ag*
is

'z, Ag) =2 — Ay.
The slope of fo(z, A1) at the fixed points 25, can be computed as
falwses M) = f/(w50, M) f/ (259, Ar) = 4+ 20, — AL
Hence the transformation is
4420 — AT =2— A,

with a fixed point value \* ~ 3.5615. The derivative at A\* is R, ~ 0.1952 and
hence § ~ 5.1224. These results are first approximations to the numerically
computed values quoted earlier. In fact, using the derivatives of fo(z, A;)
and fi(z,A2) one gets \* ~ 3.5702 and § ~ 4.6142 which are much better
approximations.

8.5 More Applications

The RG theory has played a major role in providing a clear understanding of
two important problems which are introduced in this section. As the details of
the calculations are somewhat lengthy, only the basic physics and usefulness
of RG concepts are discussed here.

Kondo Problem

The first application is to the Kondo problem which describes the interac-
tion of a single magnetic impurity in a metal with the conduction electrons.
The magnetic impurity has an intrinsic spin and so it can interact with the
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conduction electrons via the exchange effect. For higher temperatures such
that kgT > |J|, the coupling energy, one would expect the magnetic sus-
ceptibility, x, due to the impurity to vary as 1/7T" according to Curie’s law.
Then the pertinent question is whether this behaviour is continued all the
way down to very low temperatures or not. The experimental observation
is that for anti-ferromagnetic interaction (J < 0), x is nearly constant for
T < T} , a characteristic temperature called Kondo temperature. It is also
found that the electrical resistivity increases below T}, in contrast to the usual
decrease observed in metals. For ferromagnetic interaction (J > 0), y is found
to follow Curie’s law and there is no anomalous increase in resistance at low
temperatures.

These observations may be understood qualitatively in the following man-
ner. With anti-ferromagnetic interaction, a conduction electron and the impu-
rity can form a singlet (total spin zero) ground state. Then for kg7 less than
the ground state energy FEj, the electron and the impurity behaves together
as a single entity with no intrinsic magnetic moment and so y does not show
any temperature dependence. The Kondo temperature may, thus, be roughly
defined as kgT =~ Ej. On the other hand, if the interaction is ferromagnetic,
the ground state of the electron-impurity pair is a triplet state (total spin 1)
and then the combined system behaves according to Curie’s law. The many
body aspect of the problem becomes evident if one considers the scattering
events caused by the exchange effect leading to a flipping of the electron spin.
If the impurity spin is down before the scattering, a spin up electron can be
scattered to the spin down state via the anti-ferromagnetic interaction there
by making the impurity spin up. But now, another spin up electron can not
be scattered since the interaction is ineffective. Thus the conduction electrons
can not be treated independently and so the problem has the many body
character. For low temperatures, conduction electrons with energies in the
neighbourhood of the Fermi surface alone are involved in the process, how-
ever, there is a continuum of energy states and thus multiple energy scales are
involved. Perturbation theory calculations show that the scattering amplitude
varies as Jp+ (Jp)?In(E./KgT)+ - - - where p is the density of electron states
and E. is a cut-off energy. For low temperatures, the second term diverges
logarithmically, and the perturbation theory becomes invalid. A possible way
to tackle the problem is to group together electrons according to their en-
ergy and account for their interaction in a recursive manner by considering
one group at a time. A quantitative analysis of the problem was lacking till
Wilson’s work using the RG approach which clearly established that the mag-
netic susceptibility due to the impurity is nearly constant below the Kondo
temperature.
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Turbulence

The second application which needs to be mentioned is to the description of
turbulence in fluid flow. During the 1880s, O. Reynolds showed that the flow of
an incompressible fluid, like water, through a pipe becomes turbulent for flow
velocities greater than a critical value which depends on the type of the fluid
and the pipe diameter. For velocities lower than the critical value, fluid flow is
of the laminar type. The turbulent nature of the flow indicates the presence of
random velocity fields (in space, time and direction) over a mean macroscopic
flow velocity. The parameter characterizing the transition from laminar to
turbulent flow is called the Reynolds number defined as R = vl/v where v
is the macroscopic flow speed, [ is the typical size of the pipe and v is the
fluid viscosity. Reynolds’ experiments showed that the minimum value of R
required to induce turbulent flow is around 2000. The simplest of all turbulent
flows is that in a region of space away from boundaries as occurring in the
atmosphere or the ocean. The problem becomes still simpler if the average
flow properties are assumed to be spatially uniform, isotropic and stationary.
In this limiting case, the two point correlation function of the velocity field
components, < u,(ry,t1)ug(rz, t2) >, depends only on |r; —ro| and ¢; — to,
and the mean square turbulent energy £ =< u?(r,t) > is independent of r
and t. A concept of central importance in the physics of turbulence is the
energy (or wavenumber) spectrum F(k) which is the Fourier transform of the
correlation function < u(0,t) - u(r,t) >. The turbulent energy can then be
expressed as F = [ E(k)dk. Thus E(k)dk represents the energy distributed
in the random velocity fields with wavenumbers in the shell between k& and
k+dk. E(k) is analogous to the Fourier transform of the correlation function
of spin density.

The Navier-Stokes equation (NSE) which describes the space-time evolu-
tion of the velocity field in an incompressible, Newtonian fluid is intrinsically
nonlinear. The nonlinear terms arise out of the convective derivative in the
momentum conservation equation, and also from the elimination of pressure
gradients using the continuity equation. In addition, the NSE has a dissipative
term of diffusive type resulting out of the Newtonian form for the stress ten-
sor. The NSE is more clearly analyzed when expressed in terms of the Fourier
components of the velocity field. This also makes the calculation of the en-
ergy spectrum more easier. The Fourier representation of the NSE shows that
the velocity component with wavevector k; is nonlinerly driven by the sum
of interactions from other components with wavevectors ko and ks such that
k; = ks + k3. This nonlinear coupling between the modes leads to transfer
of energy from the modes with small k£ to those with larger k£ where viscous
dissipation is predominant. Viscous damping is rapid when velocity gradients
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are maximum and hence it occurs at small length scales (or large k) of the
order of molecular mean free path. In fact the linear decay rate of a mode
with wavenumber % is found to be vk?. Thus turbulent flow is characterized
by a large range of wavenumbers, the smallest and largest limits are decided
by the macroscopic size of the flow and Reynolds number respectively. Non-
linear coupling of modes destroys the dependence of energy distribution in the
higher k region on the manner in which turbulence is generated. This aspect
makes the energy spectrum for large k to have a universal form. Formulation
of these ideas led Kolmogorove (1941) to propose that the energy spectrum
varies as E(k) ~ k=3 f(k/kq) where kq is the maximum wavenumber present
in the flow pattern and f is a universal function. Theoretical justification of
this scaling form and the calculation of f has been one of the major aims
of turbulence physics. The RG ideas for dynamical critical phenomena have
been successfully employed for achieving this goal. The Fourier components
of the velocity field are first divided into two groups, one for 0 < k < k;/q
and the other for k;/q < k < kq. Then the second group is eliminated from
the NSE and the variables are rescaled as in all RG approaches. The viscosity
constant, which is a parameter present in the NSE, is generalized to have a k
dependence and redefined at every step of the RG transformation. The isola-
tion of a fixed point viscosity function and the emergence of scaling behaviour
has been established in this manner.

8.6 Concluding Remarks

The applications of RG theory discussed in this chapter are not at all exhaus-
tive. The principal aim has been to introduce problems in diverse fields of
physics which have been successfully analyzed with the RG formalism. In fact
there are more applications to systems which have (i) frozen random prop-
erties, (ii) long range interactions, (iii) anisotropic coupling constants, (iv)
quantum effects, etc. Yet another area is the field of particle diffusion on ran-
dom and fractal models of disorder. Discussion of all these topics is beyond
the scope of this introductory monograph. So it is concluded here with a few
remarks on the origins of the RG approach in the field theories of elementary
particles.

The technique of renormalization was developed in the 1950s to circum-
vent the problem of ultraviolet divergences in relativistic field theories (RFT)
such as quantum electrodynamics. It is associated with great names such as
Dyson, Feynman, Schwinger, Gell-mann, Weinberg and several others. The
framework of RFTs (in four dimensional space-time ) is similar to that of sta-
tistical mechanics in four (d = 4) dimension. The formulation of these theories
is a generalization of Feynman’s path integral approach to quantum mechan-
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ics which begins with a definition of the probability amplitude K (x1,t|xo,t2)
as a functional integral involving the action functional A[z]. In field theories,
the action is defined as the space-time integral of a Lagrangian density. The
central differences between the formulations of field theories and statistical me-
chanics are, (i) the partition function is replaced by a generating functional
and (ii) the Boltzmann factor exp(—H) is changed to exp(zA). A generating
function for calculating the averages and correlation functions of spin density
was introduced in the section on perturbation theory in Chapter 2. The La-
grangian density of interacting fields contain parameters like particle mass m
and coupling constant u describing the particle-field interaction. These pa-
rameters are similar to as and a4 in the Landau-Ginzburg hamiltonian. The
Greens functions (or propagators), which yield the scattering amplitudes, are
quantities of primary interest in RFTs. For instance, the two point Greens
function G3(p1, p2) provides the amplitude for scattering of a state with mo-
mentum p; to po. Similarly, there are higher order Greens functions G4, G,
etc. These are analogous to the correlation functions in statistical mechanics,
and can be obtained from the generating functional. In RFTs, there is no
cut-off momentum similar to the cut-off wavevector A in statistical models.
When the Greens functions are calculated using a perturbation expansion in
the coupling constant u, the successive approximations are found to diverge in
the high momentum (or wavevector) limit A. (Such divergences are evident in
the perturbation expansion for the partition function discussed in Chapter 2.)
If a cut-off momentum A is introduced, one finds that G5 diverges as A (when
d = 4) while G4 varies as In(A). The renormalization program was invented to
remove these higher momentum or ultraviolet divergences. One prescription
is to define renormalized parameters m, and w, in terms of values of G5 and
G4 when Y, p; = 0. Then all the Greens functions are expressed in terms
of m,, u, and A. If it is possible to choose these parameters such that the
Greens functions are finite in the limit A — oo keeping m, and u, fixed, then
the theory is said to be renormalizable. The parameters m, and u, are then
taken as the observed values of these quantities.

The RG in this formalism arose from the observation that the momentum
chosen to define the parameters m, and w, is arbitrary. So one may define
them when the net momentum is not zero but has some value py. Then it
turns out that a particular theory can be expressed in terms of a family of
renormalized parameters which satisfy equations analogous to the transforma-
tion equations for the parameters in H. This is the origin of the RG concept.
As Wilson remarks, this idea of renormalization does not have any physical
basis. It simply expresses the arbitrariness in the definition of the renormal-
ized parameters. Further, it is based entirely on the perturbative approach
for calculations. The problem in critical phenomena is the infrared divergence
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of correlation functions near the critical point. There is always a physically
meaningful cut-off wavevector A, so the ultraviolet divergences do not exist.
Wilson’s generalization of the RG approach involved transforming all the pa-
rameters in the hamiltonian and so the hamiltonian itself. The new approach,
thus, can be seen as a theory for generating newer models and the method
of generation is the physical process of coarse graining the system which has
to be chosen depending on the problem at hand. The new models generated
turn out to be ‘simpler’ for extracting the common features observed in a
class of phenomena. Thus the RG approach is much more than a technique
for calculations in phase transition theory and has the potential to unify the
physics underlying many complex systems. The applications outlined in this
chapter provide only a flavor of this potential.

References

1. S. Ma, ‘* Modern Theory of Critical Phenomena ’, (Benjamin, Reading,
Massachusetts, 1976).

2. B. . Halperin, P. C. Hohemberg and S. Ma, * Calculation of Dynamic
Critical Properties Using Wilson’s Expansion Methods ”, Phys. Rev.
Letts., Vol. 29, p. 1548-1551 (1972).

3. C. Domb, E. Stoll and T. Schneider, ¢ Percolation Theory = Contemp.
Phys., Vol. 21, p. 577 (1990).

4. D. Stauffer, ¢ Introduction to Percolation Theory ’, (Taylor and Francis
Ltd, London, Philadelphia, 1985 ).

5. P. J. Raynolds, W. Klein, H. E. Stanley, * A Real-Space Renormalization
Group for Site and Bond Percolation ’, J. Phys. C, Solid State Phys.,
Vol. 10, p. L167 (1977).

6. P. G. de Gennes, ¢ Scaling Concepts in Polymer Physics ’, (Cornel Uni-
versity Press, Ithaca & London, 1979 ).

7. H. E. Stanley, P. J. Raynolds, S. Redner and F. Family, * Position
Space Renormalization Group for Models of Linear Polymers, Branched
Polymers and Gels ’; in ‘ Real Space Renormalization ’, (Eds.) T. W.
Burkhardt and J.M.J. van Leeuwen, (Springer-Verlag, Berlin, Heidelberg,
New York, 1982).

8. M. J. Feigenbaum, ¢ Quantitative Universality for a Class of Nonlinear
Transformations ’, J. Stat. Phys., Vol. 19, p. 25-52, 1978.



222 Renormalization Group Theory

9.

10.

11.

12.

13.

14.

M. J. Feigenbaum, ¢ Universal Metric Properties of Nonlinear Transfor-
mations ’, J. Stat. Phys., Vol. 21, p. 669-706, 1979.

K. G. Wilson, ‘The Renormalization Group: Critical Phenomena and the
Kondo Problem’; Rev. Mod. Phys. Vol.47, p. 773-840 (1983).

W. D. McComb ¢ The Physics of Fluid Turbulence ' Clarendon Press,
Oxford (1990).

A. Aharony, ‘ Dependence of Universal Critical Behaviour on Symmetry
and Range of Interaction ’, in * Phase Transitions and Critical Phenomena
", (Eds.), C. Domb and M. S. Green Vol.6, p. 358-421, (Academic Press,
London, 1976 ).

S. Havlin and Ben-Avraham ‘ Diffusion in Disordered Media ’, Adv. in
Phys. Vol. 36, p. 695-798 (1987).

D. J. Amit, * Field Theory, The Renormalization Group and Critical
Phenomena ’, (McGraw-Hill, New York 1984).



Index

Antiferromagnetic 179, 217
Binary mixture 21, 193, 12
Bifurcation 212
Boiling 189
Boltzmann distribution 29
Bond moving technique 182
Brownian motion 195, 205
Cell hamiltonian 70, 83
Cell Spin 67, 82
Coarse graining 6, 82, 104, 190
Correlation function 18, 218
dynamic 198
Fourier transform 17, 40
scaling hypothesis 60, 95
Chaotic maps 211
RG theory 213
Conduction electrons 217
Continuity equation 219
Correlation length 18, 41, 68, 93, 188,
216
Critical phenomena 8, 188, 221
Critical exponents 10, 92
definitions 10, 13, 14, 16, 18, 196
Bond moving technique 183
€ expansion 128, 160, 163
Gaussian approximation 53
Ising 2-D 32
Ising 3-D 33
Landau’s theory 36
Migdal-Kadanoff method 186, 190
Tables 11, 15
Percolation 201
Self-avoiding walk 206

Compressibility 14
Critical dynamics 193
Critical point 1, 10
Critical slowing down 188, 194
Critical surface 90, 104, 124
Cut-off wavenumber 35
Curie’s law 3, 217
Curie-Weiss law 3
Decimation 78, 183, 207
Detailed balance 187
Degrees of freedom 82
Diagramatic method 140
Dimensionality expansion 122
Discontinuity fixed point 190
Diffusion 220
Dynamic scaling 193
Entropy 30
Essam-Fisher scaling law 59
Equation of state 2, 55, 57
Equation of motion 194
Exchange effect 9, 217
€ expansion 6, 130, 198
Fermi surface 217
Ferromagnetism 9
Field theory 220
Finite size scaling 72, 100
First order approximation 136, 173
First order transition 189
Fixed point 78, 90, 155, 190
Gaussian 122
Non-Gaussian 127
Fixed point function 115
Flow equations 78

223



224 Renormalization Group Theory

Fluctuation and dimension 45
Fourier components
16, 35, 195, 219
Fourier expansion 107
Fractal 220
Free energy 27, 182
Free energy functional 28
Free energy density 30
Frictional force 195
Functional equation 68, 198
Functional integral 34, 108
Gap exponent 60
Gaussian approximation
38, 46, 53, 58

Gaussian distribution 39
Gaussian fixed point 122
Gaussian model 22

RG steps 87

exponents 102

via recursion formulae 118
Generating function 51, 209, 220
Ginzburg criterion 48
Gradient term 88, 114
Greens function
Griffith’s inequality 60
Hamiltonian 19, 22, 131, 194
Hyperscaling law 61

failure 125
Internal energy 189
Integral equation 116
Irrelevant variable 101
Ising model 18, 66, 75, 166, 170

Kadanoff transformation 66, 70, 83

Scaling hypotheses 55, 58, 60
Kondo problem 217
Kondo temperature 217
Lagrangian 220

Landau’s theory 34, 53, 125, 128, 139

Latent heat 189
Lattice gas model 19, 21

Length scale 6, 61, 66, 74, 85, 193, 197 Probability distribution 29, 35, 76, 83,

Liquid-gas transition 9, 10, 189
Limit cycle 212
Logistic map 211
Long-range interaction 32
Lower critical dimension 53
Mathematical models 18
Continuous spin model 22
Gaussian model 22
Ising model 18
Lattice gas model 19
Landau-Ginzburg model 25
n-vector spin models 21
s* model 22
Magnetization 8. 30
Majority rule 170
Many length scales 193
Marginal variable 101
Markov process 187
Mean field theory 1, 38
Melting 189
Metropolis method 187
Migdal-Kadanoff method 183
Monte Carlo method 186
renormalization 186
Navier-Stokes equation 218
Newtonian fluid
n-vector spin model 21
Nonlinear dynamics 211
Order parameter 15, 56, 189
Parameter space 75, 81, 90

Partition function 19, 22, 28, 39, 50,

189
Path integral 220
Percolation 7, 198, 200
Percolation threshold 199
Period doubling 213, 215
Perturbed Gaussian model 119
Perturbation theory 50, 130, 218
Polymer conformations 7, 204
Power law 70



167
Propagator 220
Random number 187
Random walk model 205
Real space renormalization 7, 166, 202
Recursion relation 107, 112, 118, 139,
155
Reduction of degrees of freedom
82, 104, 166
Relaxation time 194
Relevant variable 101
Renormalization 220
Renormalization group 6, 74, 82, 166,
193
Reynolds’” number 218
RG transformation 86
for chaotic maps 213
for continuum model 84
for dynamics 197
for 1-D Ising model 75
for 2-D Ising model 167, 170
for percolation 202
for polymer conformation 207, 209
Rushbroke’s inequality 60
Scale dimensions 63, 64
Scale transformation 63
Scaling hypotheses 55
for correcation function 60
for free energy density 58
for order parameter 56
Scaling laws 61, 65
Essam-Fisher scaling law 59
Hyperscaling law 61, 125
Widom’s scaling law 59
Second order approximation 142, 175
Self-avoiding walk 205
Spatial rescaling —
Specific heat 13
Spin configuration 15, 19, 167, 180
Spin density 15, 194
Statistical theory 29

Index 225

Stochastic model 191
Susceptibility 3, 13, 31, 217
Symmetry transformation 74
Thermodynamic force 194
Triangular lattice 170, 191
Turbulence 218

energy 218
Universality 102
Universal numbers 213
Upper critical dimension 53
Van der Waals equation 2
Viscosity 219
Wavenumber 218
Weight function 22, 24, 179, 183
Weiss theory 3
Widom’s scaling law 59
Wilson’s functions 108

Wilson’s recursion formulae
107, 112



About the book

In nature there are several phenomena like thermal phase transitions or per-
colation processes which involve a multitude of length scales and / or time
scales. For describing such phenomena, Kenneth Wilson, around 1970, put
forward the renormalization group theory. The basic ideas and techniques
of the theory are elaborated in this monograph using some simple models of
ferromagnetic critical behaviour. Brief outlines of applications to some of the
related areas are also given. This monograph would provide a self contained

introduction to beginners.

About the author

S. V. G. Menon is a Scientific Officer at the Bhabha Atomic Research Centre,
Bombay, of the Department of Atomic energy. He has been employed at this
centre since he received a postgraduate degree (in physics) from the University
of Kerala in 1971. Topics of his research had been in statistical physics,

computational methods and nuclear reactor physics.

226



Of Related Interest . . .

ACTION PRINCIPLE IN PHYSICS

R.V. KAMAT
St. Xavier's College, Bombay

This book is presented with the intention of introducing the concept of the
Variational Principles and Action to students of physics who, even at the
postgraduate level, are hardly exposed to the idea of Action as a unifying thread
running through all of physics. It can serve as useful collateral reading,
supplementing regular courses at universities and 1.1.T's.

The distinguishing feature of the book is that it presents the Action and
Variational Principles through which are developed such diverse topics in physics
as Classical Mechanics, Classical Electrodynamics, Special and General Theory
of Relativity and Quantum Mechanics. Even though there exist one or two
excellent books authored by outstanding names in physics in this field, they are
rather specialised and their scope is limited. 1t may be said that this book
ventures to give a much broader outlook by including a variety of topics
mentioned above within its covers.

It is hoped that those students who wish to pursue a career of research in physics
would find the book useful in learning and then applying techniques of the
Variational Principles in their studies.

Dr. R\V. Kamat has been teaching physics, both at the undergraduate and
postgraduate levels at St Xavier's College, Bombay and the University of
Bombay for a number of years. He earned his Ph.D. degree working with the
Astrophysics Group of the Tata Institute of Fundamental Research, Bombay. He
has published a number of articles in both national and international journals.

He is a life member of the Indian Association of Physics Teachers and a member
of the Editorial Board of its Bulletin. He is also a life member of the Indian Physics
Association.

WILEY EASTERN LIMITED

NEW AGE INTERNATIONAL PUBLISHERS LIMITED

New Delhi Bangalore Bombay Calcutta Guwahati
Hyderabad Lucknow Madras Pune London

ISBN 81-224-0701-3




