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PREFACE

The term “renormalization group” (or RG, for short) has passed into the general consciousness
of many physicists, mathematicians, engineers, and other scientists. They may not know what
it means; but they are nevertheless aware that an esoteric technique from the arcane world of
quantum field theory has been used in a decidedly practical and successful way in the study
of critical phenomena. Naturally, this awareness tends to stimulate interest in the subject and
the questions that I am most frequently asked are: “Is there an easy account of the subject?”
and “Is there some application to a simple toy model which I could study?”

The short answer to these questions is that such treatments do exist, but are not readily
accessible to those outside a specific school of activity or discipline. The aim of the present
book, therefore, is to make the basic ideas of the subject available to a wider audience.

However, it should be pointed out that the subject of renormalization is much wider than
just RG (and even that comes in a variety of flavors), and embraces many different ways of
taking account of collective interactions in many-body systems. With this generalization, the
subject of renormalization methods should be of interest to those working on any problem
which involves coupling or interactions between many degrees of freedom. As examples,
quite apart from the obvious applications in microscopic physics where these methods were
first developed, there are potential engineering applications in nonlinear dynamics of struc-
tures; diffusive processes, such as percolation; and fluid turbulence; along with numerous
applications in applied physics, soft condensed matter, the life-sciences and even economics.

The main part of the book is divided into three broad sections:

1. What is renormalization?
2. Renormalized perturbation theories (RPT)
3. Renormalization Group (RG).

These are supplemented by a set of appendices with a view to making the book complete
in itself for those readers who do not have the necessary background in statistical physics.
The purpose of these appendices is to treat topics like ensemble theory in a way which is
both accessible and concise, but which also covers all the essential points needed for an
understanding of the main text.

Paradoxically, the first section, which comprises Chapters 1-3, is also intended to be
complete in itself, without any need for reference to the appendices. Indeed this section
could be subtitled “How to learn the meaning of renormalization without reading the rest
of the book.” It is pitched at an easy level and is aimed at both the complete beginner, who
needs to be given some confidence before tackling the more demanding theory to come later;
and the busy established researcher, who invariably has little time available for general study.
Naturally, I hope that it will act as a “hook” for all readers, and induce them to read on.
For those who do, Chapter 1 will provide overviews of, and easy introductions to, later
developments.
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The second section of the book deals with the topic of renormalized perturbation theory,
in which some global technique (such as partial summation) is used to “fix up” a perturbation
series which does not converge. At this point we draw a distinction between the terms renor-
malization and renormalization group." The term renormalization has been borrowed from
quantum field theory and has long been used in many-body physics to describe a technique
for taking interactions into account. For instance, in an electron gas, the “bare” electron can
be replaced by an effective electron which is said to be “dressed in the interactions with the
other electrons.” We can interpret the physical situation as either a physical screening of the
coulomb potential, due to a cloud of electrons around any one, or as a charge renormalization
of each individual electron. Exactly analogous effects are found in the hydrodyamic screen-
ing which occurs between macroscopic particles suspended in a fluid, and this concept of
renormalization is applicable to virtually all systems which involve any kind of collective
interaction. The problem then is to find a way of carrying out such a renormalization, and
for some systems there are successful ad hoc methods. The only general method is by means
of perturbation theory. Renormalization group, by contrast, is a method of establishing scale
invariance under a set of transformations (which form a simple group, hence the terminology)
and the renormalization of, for example, coupling constants occurs as part of this process.
These ideas, and the distinctions between the various concepts, are explained in Chapter 1.

As a topic, RPT is currently unfashionable, when compared with RG methods, but there
are three reasons for including it here and indeed for putting it first. These are as follows:

1. It comes first historically, which helps us to establish the importance of these methods
in statistical physics before particle theory even existed as a discipline. This has the
advantage of both providing a general treatment and also to some extent distancing the
topic from quantum field theory. In this way we bear in mind the needs of the reader
who does not have a background in quantum theory.

2. Developments of this approach to fluid turbulence have been very much more successful
and extensive that is generally realized and this process is now being extended to
problems in physics which come under the heading of soft condensed matter.

3. Many of the techniques and ideas in this section can be taken over into RG. This allows
us to introduce the basic ideas of RG with a minimum of complication.

We could also add to these points, that although RPT is unable to either estimate or control its
own errors (and hence the reasons for its success still remain to be understood), nevertheless
it appears to offer a better prospect for the development of analytical theories than does RG.

Realistically, for most readers, the third section comprising Chapters 7-11, will be the
main point of the book. Building on the introductory material of Chapters 1-3, we set the
scene in Chapter 7 with a brief account of relevant topics in the theory of critical phenomena.
Then in Chapter 8 we introduce the well-known treatment of RG in real space as applied
to the two-dimensional Ising model. The ideas in this chapter are then used, in conjunction
with the work on perturbation theory presented earlier in Chapters 1 and 4, to develop what

I'To many people, the term renormalization is actually synonymous with renormalization group. To some particle
theorists, whose education has been even narrower, it is synonymous with a procedure for the elimination of certain
divergences in perturbation theory.
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is usually called “Momentum space RG.” For “non-quantum” readers, it should be noted
that there is no real need to worry about the meaning of this, as we shall use the equivalent
Fourier wave number space, which for many people will be a more familiar concept. This
chapter may be thought of as presenting a simplified treatment of the quantum field theory
for the case of a scalar field. In particular, we show how the famous e-expansion can be used
to obtain improved numerical values of critical exponents up to order €. In Chapter 10, we
show how more formal techniques from quantum field theory can be used to obtain the results
of Chapter 9 more elegantly and are inherently more powerful. In the process we cover the
techniques needed to take the e-expansion to higher orders. In Chapter 11 we close with an
account of the current application of RG to macroscopic systems and in particular to fluid
turbulence.

While this book is intended to make topics from theoretical physics more accessible to
the general reader who has a scientific background, it is perhaps worth pointing out that
Chapters 1-4 and 7-10 are based on lecture courses in critical phenomena and statistical
physics which I have given over the years to final-year MPhys and first-year postgraduate
students in physics. Although the majority of such students are mathematical physicists the
occasional experimental physicist has coped successfully with these courses. My view is
that the book may also serve as a text-book at that level and for this reason I have put some
exercises at the end of these chapters (with the exception of Chapter 10, where the available
pedagogic material is rather specialized to particle theory). Solutions to these exercises, along
with further exercises and their solutions, may be found at: www.oup.com


www.oup.com
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NORMALIZATION OF FOURIER INTEGRALS

This is essentially a matter of where we put factors of 2. Unfortunately the convention can
be different in different fields. In this book we abide by the following conventions:

e In Chapters 5, 6, and 11 we base our analysis on eqn (5.1), thus:
u(x) = / d?ku(k) exp(ik - x).

e In Chapters 9 and 10, we base our analysis on eqn (9.5), thus:

[ ddk K -
¢(X)—/(27)d¢( ) exp(ik - x).

It should be noted that we follow a modern practice of using the same symbol for the
field in both real space and wave number space. This does NOT imply that u(x) is the same
function as u (k), although purists would be quite entitled to insist on drawing some distinction
between the two symbols, such as u(x) and # (k). However normally we change over from
Xx-space to k-space at some point and then, for the most part, stay there. Hence there is no
real necessity for a plethora of little hats or (worse) a completely different symbol.



NOTATION FOR CHAPTERS 1-4 AND 7-10

Latin symbols

a lattice constant

b length re-scaling parameter in RG

B magnetic field

B’ molecular magnetic field

Bg effective magnetic field

c speed of light in vaccuo

Cp heat capacity at constant magnetic field
d dimensionality of space or lattice

D dimensionality of spin, diffusion coefficent
e electronic charge

E total energy

E mean value of energy

F Helmbholtz free energy

G Green’s function; Gibbs free energy
G(x;,x;),G(, j), Gij, G(r) correlation

G, j),Gc(r) connected correlation

Planck’s constant; A = h/2w

total energy or Hamiltonian

exchange interaction energy for a pair of spins on a lattice
wave number in Fourier space; Boltzmann constant
coupling constant

Debye length

differential operator

mass of a particle

magnetization
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Il
=
~



LATIN SYMBOLS

Latin symbols

N number of particles in a system
p momentum
P thermodynamic pressure

p(E) probability of state with energy E
probability of state |i)

spin vector at lattice site i

absolute temperature, kinetic energy
critical temperature

potential, volume of system
partition function

MIHNANT

Greek symbols

o, B,y,8,v,n critical exponents

=1/kT

expansion parameter for perturbation theory
isothermal susceptibility

magnetic moment

angular frequency

scalar field, order parameter field

wave function

correlation length

m~$ﬂet_>]<>m



NOTATION FOR CHAPTERS 5, 6, AND 11

Latin symbols

Dyp(K) transverse projector

E total turbulence energy per unit mass of fluid
E(k) energy spectrum

G exact response function

GO Green’s function (viscous response)

H propagator function

k wavenumber in Fourier space

ke cut-off wavenumber

kq Kolmogorov dissipation wavenumber
Mgy inertial transfer operator

Oup two-point velocity correlation tensor
Oupy three-point velocity correlation tensor
Ry, Taylor—Reynolds number

T(k,t) energy transfer spectrum

ug(k, 1) Fourier component of the velocity field

uy (k,t)oruy (k,t) low-pass filtered Fourier component for RG
u; (k, 1) oruf (k,r) high-pass filtered Fourier component for RG

Greek symbols

o Kolmogorov prefactor

o, B,y,8... tensorindices each taking the values 1, 2, or 3

ok, 1) one-dimensional projection of the energy spectrum

A book-keeping parameter for iterative perturbation theory
) kinematic viscosity

Ik, t) transport power
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THE BEDROCK PROBLEM: WHY WE NEED
RENORMALIZATION METHODS

As we have pointed out in the Preface, the term renormalization comes from quantum field
theory and is usually thought of as being the prerogative of that discipline. As a result, renor-
malization is seen by many as probably being difficult, esoteric, and highly mathematical.
Yet, the basic concept is older than quantum theory of any kind and was first developed in
classical physics. Probably the first true examples were the Weiss theory of ferromagnet-
ism in 1907, followed by the Debye—Hiickel theory of the screened potential in electrolytes
in 1922, both of which are (as we shall see) what are known as mean-field theories. But,
it is arguable that the earliest example of the use of renormalization, even if only in an
ad hoc way, was the introduction of the concept of the turbulence diffusivity by Boussinesq
in 1877.

In this case, the concept was applied to the diffusion of particles suspended in a fluid. If
the fluid is at rest, the particles diffuse from a point source at a rate determined by molecular
collisions. If the fluid is then in set into turbulent motion, the rate of diffusion of particles
is augmented by the random motion of the turbulent eddies. This is something which can
be easily established experimentally by putting a spot of coloring matter in a basin of water
(or even possibly in one’s bath). Left to itself, the colored spot will remain quite static, a
time scale of (at least) hours being necessary to observe molecular diffusion. However, if
one stirs the water, the colored spot can be rapidly dispersed. Boussinesq characterized this
enhanced dispersion due to turbulence by an increased diffusion coefficient, or turbulence
diffusivity, and in this simple example we have all the typical features of a renormalization
process:

e An element of randomness (fluid turbulence is chaotic).
e Many length and/or timescales (the turbulent eddies come in a range of sizes).

e A “bare” quantity (here the molecular diffusivity) is replaced by a “renormalized”
quantity in the form of an effective turbulence diffusivity.

e The renormalized quantity typically depends on some relevant “scale” (here the
eddy size).

Nowadays the term “renormalization” is widely employed in many-body physics, both
quantum and classical, and the associated techniques can be applied quite generally to systems
with many degrees of freedom. Such systems will typically have many component parts. For
instance, a nonideal gas can be modeled by particles which interact in pairs. One set of
degrees of freedom is given by the translational velocities of the particles but the interesting
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degrees of freedom are those associated with the pairwise interactions of the particles. In
this way the energy of the system is determined by its configuration. This latter aspect is the
key feature of a many-body system, from our present point of view, and the following list of
many-body systems is representative but not exhaustive:

1. A gas modeled as N microscopic particles in a box, where the particles interact with
each other

2. A magnetic material, modeled as a lattice of miniature magnets, approaching a state of
permanent magnetization

A turbulent fluid with eddies in a range of sizes
Stock-market price variations or currency exchange rates plotted as a function of time
Random-coiling long-chain polymers in solution

Anharmonic vibrations of complex mechanical structures

N o v AW

Queuing and bunching behavior in road traffic.

In all cases, we may expect some degree of interaction between the “microscopic”
constituents of the system. This is known as coupling and is the defining character-
istic of many-body systems. We shall constantly use the words interaction/interacting and
coupling/couple: in many-body physics they are keywords.

In this book we shall present an introductory account of the development and use of
renormalization methods, with the emphasis being put on simple systems and essentially
classical problems. This is true even in Chapter 9, where we give an account of what quantum
field theorists would consider to be ¢* scalar field theory. In fact this can be regarded as a
purely classical field theory or even, if we prefer, as simply an interesting equation to solve!
However, it does actually have considerable physical relevance and is not only to be regarded
as a toy model. Accordingly, by the end of the book we hope to have achieved some degree
of completeness in presenting the general ideas, albeit in a very simple way.

1.1 Some practical matters

1.1.1 Presumed knowledge: what you need to know before starting

Some of the topics treated in this book would normally be encountered by theoretical physi-
cists in their final undergraduate or first postgraduate year.> Our aim is to make them more
widely available by means of simplification and careful selection. At this point it seems
sensible to try to indicate the minimum basic knowledge required to follow the exposition
given here.

Realistically, you will need to know at least some classical physics such as mechanics and
thermodynamics up to about second-year university level. Elementary quantum mechanics is

2 Other topics (especially the chapter on classical nonlinear systems and turbulence) are unlikely to be encountered
at all in a physics degree.
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desirable but not essential: we will explain the minimal necessary background at each point,
along with giving some guidance on background reading.

As you will see, we can get along quite well by just taking some things as “given.” That
is, we state a particular equation, briefly explain its nature and importance, and then turn our
attention to the question of how one solves it. Thus, for example, someone who has studied
mechanical engineering may not have previously met the Klein—-Gordon equation, but will
be prepared to take it on trust. By the same token, a physicist who wants to read Chapter 5
on turbulence will probably have to take the equations of fluid motion on trust.

Turning now to the necessary mathematical skills, the simplest thing to do here is to make
a list, as follows:

1. Differentiation and integration, with respect to several variables.

N

Expansion of a function in series (Binomial expansion, Taylor series, and Fourier
series).

Solution of ordinary linear differential equations.
Simultaneous equations.

Determinants, eigenvectors and eigenvalues.

A

Fourier transforms.

Other specific techniques will be explained as and when they are required.

1.1.2 The terminology minefield

One of the difficulties of communicating across disciplines is the unthinking use of esoteric
terminology or jargon. It is not easy to avoid this particular pitfall but I should warn physicists
that I shall make every effort to avoid using standard physics terminology, or at least will
give an explanation.

To take one crucial example, the word “body” is used in physics to mean “something
possessing mass™> or “an amount of matter.” It can refer to something large, like a planet
or even a star. It can refer to something small, like an atom or even a sub-atomic particle.
Indeed, many of the topics which we shall be discussing in this book belong to the subject
of many-body physics.

However, outside physics, the colloquial sense of “body’ has almost become restricted to
“human body,” (and for aficionados of crime fiction, if the word is used on its own, to mean
a dead body).

Accordingly, we shall try to avoid it and instead use the generic term particle. Of course
to powder technologists, a particle would be something like a grain of sand whereas to a
high-energy physicist it would be something like a meson, so one cannot expect to please
everyone, butin general the context should make it clear whether our “particle” is microscopic
O Macroscopic.

3 Or, more strictly, inertia.
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1.1.3 The formalism minefield

Physics employs many different mathematical formalisms, and many people would regard
the path integral (and related) formalisms of quantum field theory as being among the most
daunting. In turn these formalisms rest securely upon the classical formalisms of Lagrange
and Hamilton. In practice, the various topics of physics are taught at different levels, ranging
from elementary to the advanced, and at each stage the formalism is appropriate to that level.

It should be emphasized that the formalism employed at the more elementary levels may
be simpler, less powerful or even less rigorous. But it is not wrong. Accordingly, in order
to present the simplest possible treatment in this book we shall use the simplest possible
formalism, even although by some standards this may be seen as unconventional.

For instance, initially we shall use the “energy,” rather than the Hamiltonian as being the
more familiar concept to most people. Later on in the book, when our approach has been
established, we shall blur the distinction and use the symbol H for the energy, so that our
exposition can be reconciled with more advanced texts. This will be helpful to those readers
who wish to explore these matters further.

1.2 Quasi-particles and renormalization

In order to introduce the idea of renormalization, we begin with a very simple system. We
consider the effect on one electron of many others as a specific example. Then we develop the
general approach showing how elementary statistical physics has to be modified to include
effects of coupling.

1.2.1 A first example of renormalization: an electron in an electrolyte
Referring to Fig. 1.1, the potential at a distance r from one electron in isolation is
V(r)=e/r, (1.1)

where e is the electron charge. This is Coulomb’s law. In an electrolyte or a plasma, a
cloud of charge around any one electron screens the Coulomb potential. According to the

o : '

Coulomb potential

© o
© O )

@ ' Screened potential
IS

F1G. 1.1 A cloud of electrons screens the potential due to any one electron.
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self-consistent theory of Debye and Hiickel (see Section 3.2), the actual potential looks like:

eexp{—r/Ilp}
r 9

V(r) = 1.2)
where [p is the Debye—Hiickel length and depends on the number density of electrons and the
absolute temperature. Note that the Debye—Hiickel potential is just the Coulomb potential
with the replacement

e —> e x exp{—r/Ip}, (1.3)

That is,
“bare charge” —  “renormalized charge.”

Note that the renormalized charge depends on the space coordinate r.

1.2.2 From micro to macro: a quantum system

Once we have decided on a microscopic picture or model we need a method of obtain-
ing information about the macroscopic properties or behavior of a system. The ways in
which we can do this make up the large and complicated subject of statistical mechanics. In
Appendices A and B we give a brief outline of the basic ideas involved. Here we give an even
briefer outline: just enough to understand where the difficulties can lie.

This time we shall adopt a quantum description and, in order to have a definite example,
we shall consider a crystalline solid. Our microscopic model of this material will consist
of N identical particles (atoms) on a three-dimensional lattice. The distance between lattice
sites (the so-called “lattice constant”) will be taken to be unity. Then taking the edges of the
crystal to define rectangular coordinate axes, we may label each particle by its position on
the lattice, starting with Particle 1 at (0, 0, 0) and ending with Particle N at (L, L, L), where
L=N'"3-1.

In a quantum mechanical description, each atom will be in a potential well and will be
able to exist on some discrete energy level within that potential well. That is, the jth particle
will have access to the set of energy levels {ey, €2, ..., €j, ...}, where we denote the energy
levels of individual particles by the symbol €;.

At any instant (see Fig. 1.2), each of the N particles will have some energy selected
from the above set of permissible levels and we can write the instantaneous energy of the
N -particle system as

Ei=6i1+€i2+~-~+6iN. (1.4)

This corresponds to the situation where

e Particle 1 has energy ¢;,

e Particle 2 has energy ¢;,

e Particle N — 1 has energy ¢;,_,

e Particle N has energy ¢;, .
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Energy

-——— -

Distance

F1G. 1.2 Energy levels available to particles on a regular periodic lattice.

As time goes on, individual particles will make transitions from one level to another and
accordingly the total system energy E; will fluctuate, with each value of i corresponding to
a realization defined by the set of numbers {i{, i2,...,iyx}.

From Appendices A and B, we have the probability P of the system having some particular

total energy E; in the form:
e —Ei/kT
P(E) =~ ; (1.5)

where Z is given by

z=Y e Bk (1.6)
i

Obviously Z is the normalization of the probability distribution but it is often refered to as
the partition function or “the sum over states.” In this particular case, it can be written as

Z = Z expl—(ej, + €, + -+ €iy)/kT]. (1.7)
01,02, ,IN

Now the vital point here is that this expression factorizes. That is we can write it as the
product of N identical terms. Thus, using the property of the exponential

ea+b+c.“ b

=e%xe’” xe, ...,

we can write

Z = Zexp[—eil/kT] X Zexp[—eiz/kT] X -+ X Zexp[—eiN/kT]

i i IN

={ > exp[—e;/kT] ]N, (1.8)
j

where j stands for any of the {iy, i2, ..., in}.
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We can further write this result in a particularly neat way by defining the single-particle
partition function Z; as

Zy =Y expl—E;/kT].
j

Hence the N-particle partition function can be expressed in terms of the single-particle
partition function, thus:

zZ=2zV.

This seems reasonable: if the N particles are independent of each other then we expect the
probability distributions to factorize in this way. Then from Appendix B we have the bridge
equation

F=—kTIhZ=—-NkTInZ, (1.9)

the last step following from the substitution of (1.8) for Z. At this point, the problem in
statistical physics has been solved. Once we know the free energy F', then all thermodynamical
properties can be obtained by differentiation using standard relationships.

The essential conclusion to take from this section is that the independence of the individual
particles allowed us to work out the partition function (and hence the thermodynamical
properties of the crystalline solid) in terms of the energy levels of the individual particles.
In the next section we shall revert to a classical picture of a gas as an assembly of minute
hard spheres and then in the following section we shall see what happens when particles are
coupled together in pairs.

1.2.3 A simple model of a gas

The microscopic theory of matter essentially began in the late 19th century, with the kinetic
theory of gases. In this theory, a gas is imagined as being made up of microscopic particles,
which are widely separated and which are assumed to be spherical, hard, and elastic. As the
actual properties of these “particles” (or molecules) were unknown, it made good sense to
choose properties which would allow one to readily apply classical mechanics to the problem.
However, just to be on the safe side, we refer to such a gas as an ideal gas.

In passing we should note that we have essentially defined the two characteristic prop-
erties of a good physical model. That is,

1. The model should be physically plausible. In the present case, the system, being a
gas, is highly compressible and indeed can be turned into a liquid and then a solid
by compression. Accordingly it is plausible to reverse this process in one’s mind and
imagine a gas to be small fragments of the incompressible solid which have been spread
out in space. We call these fragments “molecules.”

2. The model should be soluble. That is why we assume that the constituent particles are
hard elastic spheres. This is one of the easiest cases to consider in classical mechanics.
Indeed, for a dilute gas, the actual size of the molecules is unimportant and we can
model them as mass “points.”

The general idea is illustrated in Fig. 1.3.
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o O
QL

F1c. 1.3 Dilute gas modeled as microscopic hard spheres in random motion.

o=
of

Now suppose that our ideal gas has an amount of energy E. We know that for a given
volume V and number of molecules N the energy E depends on the temperature. However,
we would like to obtain a relationship between the energy of the gas as a whole and the energy
of its constituent molecules. This could not be easier.

Label the molecules (this is a “classical physics” picture) 1, 2, 3, etc., up to N. The first
molecule has speed vy, the second one has speed v», and so on. They all have the same mass
m so the total energy of the ideal gas is the sum of all the kinetic energies of the molecules,
thus:

N
E=%mv%+%mv%+-~+%mv12\,= %mZvjz (1.10)
Jj=1

As we know from Appendices A and B, in statistical physics what we really want to know is
the Helmholtz free energy F', as we can then use the standard techniques of thermodynamics
to obtain virtually any other property of the gas. We discuss this in the next section. For the
moment, we note that we are going from macroscopic to microscopic. In our model, the gas
is made of N identical little balls. Hence from the mass M of the gas we can infer the mass m
of the molecule:

m=—. (1.11)

Of course the energies of the molecules do not have to be all the same but we can work out
the average value as
E

1, =2

5 =—. 1.12

MU= (1.12)
That is, if the average speed of a molecule is v, then the average kinetic energy per molecule
is just the energy of the gas divided by the number of molecules.

We can take the quantized results over into the classical limit (which will be valid for a

dilute gas) in which the discrete fluctuations of E; about the mean E can be replaced by a
continuously fluctuating variable E (¢) as a function of time. Then, from (1.5) and (1.10), we
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can evaluate the probability of E(¢) as
N
p(E) ~ exp[—E/kT] ~ exp —%mZvjz-/kT ) (1.13)
j=1

For a representative molecule, the probability that its velocity lies between v and v + dv can

be written as
2

p(v)dv ~ exp [—%’Z—U] dv. (1.14)

1.2.4 A more realistic model of a gas

If a gas has a very low density then the molecules will be widely separated on the average and
their individual size may be unimportant in comparison to their mean separation. However,
if we wish to consider dense gases then the finite size of molecules becomes important. Also,
we need to consider whether any energy is associated with the interaction between particles.
So in this section we generalize the energy to include both kinetic energy T and potential
energy V, thus:

E=T+V. (1.15)
In the previous section, we had
N
mv; =Y " Tj, (1.16)

j=1

| =

N
E=).
j=1

as the total energy of a gas of N molecules, where we now write this in terms of 7; = %m vf,
the kinetic energy of an individual molecule.

In order to introduce some interparticle interactions suppose that our gas is made of
electrons. Then the potential energy of interaction between electron 1 and electron 2 is
given by

2 2

e e
Viz

— - = Vs, (1.17)
X1 —x2f  |x2 —xq]
where the situation is as shown in Fig. 1.4 and e is the electronic charge. This is the well
known Coulomb electrostatic potential and e is measured in appropriate units such that the
prefactor is unity.
We can generalize this result to any electron labeled by n interacting with any other

electron labeled by /, thus:

62

Vo = (1.18)

X5 _Xl|‘

Now we wish to add up these interactions for all possible pairs of particles in order to find
the total potential energy of the system. It can be helpful to think of V,,, as being a matrix
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1 X]—X)

X]
X

F1G. 1.4 Interaction between a pair of particles labeled 1 and 2.

element and all the possible interactions can be written as a matrix, thus:

0 Vi Vi3
Var O Va3

Vsi Va2 0

Evidently when we add up the pair potentials we do not wish to count terms on the diagonal
(which are zero), nor do we wish to count V,, as well as Vi;. These are the same pair
interaction and should not be counted twice. An easy way to do the double sum is to add up
EITHER all the terms above the diagonal OR all the terms beneath the diagonal. This can be
achieved by writing the total potential energy of the gas as

N N 62
V= Z Vi = Z - (1.19)
n<l=1 n<l=1 |X" o Xl'

for the particular case of the Coulomb potential. This notation implies a double sum over n
and /. For n = 1, the inequality implies that we start the sum over / at/ = 2. For n = 2, the
sum over / starts at/ = 3. Writing out some terms will quickly establish that we are summing
the upper off-diagonal elements of V.

In general, for any pairwise potential written as V,,; we have the total energy of the gas as

N N
E=) T+ Vol (1.20)
j=1 n<l=1

We can now see what the “many body” problem is. In the previous section we could find the
probability distribution for the velocity by simply factorizing the expression for the probability



QUASI-PARTICLES AND RENORMALIZATION 17

of the system having an energy E. That is, we could write the exponential as the product of
N exponentials. Obviously if we now write down the equivalent of (1.13), we have:

p(E) ~ e E/KT, (1.21)

and so,

n<l=1

N N
p(E) ~exp | Y Tj/kT+ Y Vu/kT
j=1

N N
~exp | Y T;/kT | x exp [ > V,,l/kT] . (1.22)
j=1

n<l=1

Evidently the difficulty lies in the fact that the second factor (unlike the first) does not factorize
any further. All particles in the system are coupled together in pairs.

If we pursue our idea of representing individual pair interactions as off-diagonal matrix
elements, then we can regard the kinetic energy terms as the diagonal elements of a matrix
and the potential energy matrix can be replaced by the energy matrix, thus:

T Vi Viz...
Vor T Vo3 ...

Vair Vi Tz

In this way it is usual to speak of the first term on the right hand side of (1.21) as being
diagonal whereas the second term is non-diagonal.

1.2.5 Example of a coupled system: lattice vibrations

We can give a nice example of these diagonal and non-diagonal forms by considering the
lattice vibrations of solids. Let us picture a crystalline solid as being made up of atoms on a
regular lattice, with each atom being free to vibrate about its mean position. The “toy model”
is obtained by assuming that the individual atoms can oscillate independently of each other
and this is shown schematically in Fig. 1.5. In a more realistic model, the atomic oscillations
must be assumed to be coupled together as is shown in Fig. 1.6.

If the solid is heated up, then the atoms oscillate more energetically. By considering
this energy of oscillation we can use the methods of statistical physics to obtain macroscopic
properties such as the specific heat of the solid. We shall just look at the first steps of obtaining
the partition function.

We begin by considering a solid made up of N atoms to be an array of N simple harmonic
oscillations. This is the toy model. At the same time, we shall introduce the momentum of
each oscillating particle as p = mv, which means that we can write the kinetic kinergy as

E = mv*/2 = p*/2m. (1.23)

The latter is the more usual form in this type of theory.
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F1G. 1.5 A lattice of independent oscillators.

F1G. 1.6 A lattice of coupled oscillators.

Next, we change from using the position coordinate x (relative to some origin) to the
coordinate ¢ which measures the distance that an atom is from its mean position at any point
in its oscillation. Then the usual expression for the energy of a harmonic oscillator may be
written for the jth atom as

2 muq?

E,-(p,q)=§—r:l+Tq’, (1.24)
where w is the angular frequency of the oscillation. This is the classical picture and we may
obtain the total energy by simply adding up all the E; to obtain the total energy of the system
of N atoms. We note that in this example, both the kinetic energy and the potential energy
are in diagonal form.

The non-diagonal problem arises when we consider the more realistic model where the
oscillators are coupled. This is shown schematically in Fig. 1.6. In this case we may expect
that the total energy of the oscillating system can be written as:

2
p.
E(p.g) =3 5+ Ajndjan, (1.25)
J jn

where A, is a matrix which depends on the nature of the interaction between atoms and
which also takes account of inertia effects such as particle mass.
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We can see the similarity between this result and the energy as given by Eqn (1.20)
for the nonideal gas. However in this case a simple trick allows us to handle the awkward
non-diagonal term. A standard technique can be used to diagonalize the interaction term by
transforming to the normal coordinates.

This may be illustrated by considering the easiest nontrivial example involving coupled
oscillators. See, for example [22]. Let us first consider the transverse oscillations of a mass
fixed to a string under tension. If we take the displacement from equilibrium to be ¢, then
the application of Newton’s second law allows us to obtain this as a function of time and the
natural frequency of oscillation is easily worked out in terms of the mass m and the string
tension 7.

We now extend this analysis to two masses attached to a stretched string, as illustrated in
Fig. 1.7. We represent the transverse displacements from the equilibrium position by ¢; and
q», respectively and again invoke Newton’s second law to obtain equations of motion for g
and g>. However, the two equations of motion are coupled together. This is obvious because
the restoring force (due to string tension) experienced by one mass is affected by the position
of the other mass. We shall not go into details, but essentially the two coupled equations of
motion can be written as a matrix equation, in terms of a 2 x 2 matrix which is not diagonal.

This matrix can be diagonalized leading to two independent equations of motion for new
coordinates

Oa~q1+q

and
OB~ q1—q,

where Q4 and Q p correspond to the normal modes of vibration, as illustrated in Fig. 1.7. In
mode A, both masses move together with frequency w4 (the lower frequency) and in mode B
they move in opposite directions with frequency wp (the higher frequency). Here Q 4 and O p
are known as the normal coordinates, while w4 and wp are known as the normal frequencies.

This is as much as we need to know about this topic for our present purposes. Applying
the same general idea to the problem of lattice vibrations, we may diagonalize the component

pr
o=

Mode B

F1G. 1.7 Transverse oscillations of two equal masses attached to a stretched string showing
the normal modes.
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matrix by transforming to normal coordinates P; (momentum) and Q ; (displacement). Then
the energy as given by (1.25) can be written as

2,2
mijj

> (1.26)

2
Ej(P,Q) =L+
j(P, Q) ™
where w; are the angular frequencies of the normal modes of vibration. Note that (1.26)
in terms of P; and Q; now takes the simple uncoupled form of (1.24). However, it should
be emphasized that this example is a special case and that in general we can only hope to
diagonalize the interaction terms approximately.

1.2.6 The general approach based on quasi-particles

A very powerful approximate method is to diagonalize E by replacing the interaction by the
overall effect of all the other particles on the nth particle. The result can be an approximation
to (1.20) in the form:

E=YE} (1.27)

Here each of the N particles is replaced by a quasi-particle and E ; is the effective energy
for the jth quasi-particle. Each quasi-particle has a portion of the interaction energy added
on to its single-particle form. In order to describe this process, we borrow the term “renor-
malization” from quantum field theory. A renormalization process is one where we make the
replacement:

“bare” quantity + interactions —  “dressed” quantity.

For example, we could consider the case of conduction electrons in a metal. In this case
we have:

effect of the lattice potential —  “quasi electron” with an effective mass.

Or, a case which we have touched on in Section 1.2.1 and which we shall discuss in some
detail later, that of electrons in a classical plasma. Here we have:

effect of all the other electrons —  quasi-electron with effective charge.

A general systematic self-consistent approach along these lines is usually known as a mean-
field theory. In Chapter 3 we shall illustrate this approach with two examples: the Weiss
theory of ferromagnetism and the Debye—Hiickel theory of electrolytes.

1.2.7 Control parameters: how to weaken the coupling

Our “trick” of using normal modes to diagonalize the equations of motion for lattice vibrations
is only possible when the oscillators are harmonic or linear. Any nonlinearity would couple the
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normal modes together and hence frustrate our attempt to diagonalize the coefficient matrix.
In practice this limits the method to the case where the amplitude of oscillation is small.

This conclusion could suggest a general line of approach: we should look for circum-
stances where the coupling term is small. If, for example, we consider a nonideal gas, then
however strong the intermolecular potential is at short distances we can expect that it will be
weak at sufficiently long range. Thus, if the molecules are widely separated on average, the
overall effect of the potential will be small. Hence, a sufficiently dilute gas should, in effect,
be an ideal gas.

This suggests that the density is a relevant parameter which in some sense controls
the strength of the coupling. However, this would not work so well with a gas of charged
particles because the Coulomb potential is very long range and the potential term could only
be neglected in the limit of zero density (we are pretending at this point that we do not yet
know about the screening effects mentioned in Section 1.2.1).

However, a more general approach can be found by noticing that in the partition function
energy always appears in the exponent divided by k7. Hence if we increase the temperature,
we can weaken the effect of the interaction energy.*

In this context, both density and temperature are known as control parameters. There are
others and, as we shall see later, a particularly intriguing control parameter is the number
of spatial dimensions d of the system being studied, with d = 3.999... being especially
interesting.

1.2.8 Perturbation theory

If we can weaken the coupling in some way, then this holds out the possibility of a practical
approach, in which the coupling is small enough for us to regard it as a perturbation of
the soluble, uncoupled problem. This approach, which originated in the study of planetary
motions, is known as perturbation theory. There, the motion of (say) a planet round the sun
might be partially determined by the presence of another planet. In principle this would be
an example of the insoluble three-body problem. But, if the effect of the other planet was
small, it could be regarded as:

three-body problem = two-body problem plus a perturbation.

There are several variants of perturbation theory and in the next section we shall develop the
basic tools by studying its application to the solution of differential equations.

1.3 Solving the relevant differential equations by perturbation theory

We shall work up to the idea of perturbation theory by first considering the well-known
method of Frobenius or the method of solution by assuming a series. In the process we
encounter the idea of a recurrence relation which will be of great interest later on, when we
encounter the renormalization group.

4 The kinetic energy increases with increasing temperature and hence its significance is not affected by this
argument.
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1.3.1 Solution in series

This is a general method, but we shall illustrate it by applying it to a simple example where
we already know the solution.

1.3.1.1 Example: A simple differential equation. Consider the equation:

2
oy,
dx?

and pretend that we do not recognize it, nor know its solution. So we try a solution of the form:
oo
y(x) = xM a0+ arx + ax + ) =D @™ ag #£0.
n=0

Differentiate the series for y twice with respect to x to obtain, first:

o
V=) anlk+ Tl
n=0
and second:
o0
V' =) an(k+m)k 40— DafH2,
n=0

and substitute for y” and y into the differential equation to obtain:

o o0
Z an(k +n)(k +n — Dxkt=2 4+ o2 Z apx*t = 0.
n=0 n=0

Note that this equation:

e Holds for all values of x.

e Hence it is only true in general if the coefficient of each power of x vanishes.

1.3.1.2  The recurrence relation. Let us re-write the differential equation as:

> cixfti=o.
j=—2
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This is true for all x, if and only if, C; = 0, for all values of j. We obtain the coefficients
C; by:

(1) setting n = j + 2 in the first series;
(2) setting n = j in the second series; thus:
Ci=Ajpk+j+1)+0’A; =0,

or, re-arranging,

w?

—A; - - .
k+j+2)k+j+1)
This result is called a two-term recurrence relationship, because it connects two coefficients
Ajirand Aj.
Now as we started from a second-order differential equation we have two arbitrary
constants which we shall take to be Ag, and A1, where Ay # 0. If we:

Ajig= (1.28)

e Start from Ag, then from (1.28) we obtain the even coefficients.
Thus Ag — Ajp, A4, ....

e Start from A1, then from (1.28) we obtain the odd coefficents.
Thus A] — A3, A5, e

e Choose A; = 0, and we get only even coefficients.

1.3.1.3 Indicial equation: k = 0 or 1. Consider a special case: take j = —2. Then the
coefficient C; = C_; is given by:

Coo=Agtk—2+2)(k—2+1) =0;
or
Ao x (k) x (k— 1) = 0.

Thus we conclude that k = 0 or k = 1, because Ag # 0. Hence we obtain two solutions
corresponding to k = 0 and k = 1. These are as follows:

e Solution for k = 0:

Solve for Ay, Ay, ..., in terms of Ag:
(@x)*  (ox)*  (0x)° _
y(x)—Ao[l— o + 1 el —}—] = Apcoswx.

e Solution for k = 1:
Similarly

(@x)*  (ox)°  (ox)]
3 s

y(x) = Aow[wx - + - ] = Agw sin wx.

Thus, by ignoring the fact that we recognized the equation of simple harmonic motion, and
that the usual method of solution is to assume exponential forms, we have illustrated the most
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general approach to solving differential equations: solution in series. In fact this is a very
powerful method and can be used to solve much more difficult equations. However, as we
delve into many-body problems, we shall see that matters are never as simple as this.

1.3.2 Green’s functions

A great labor-saving device in mathematical physics was invented early in the nineteenth
century by a Nottingham miller called Green and is now normally referred to as the Green’s
function. In practice it means that if we know the solution of a given differential equation in
one set of circumstances then we know it in all circumstances. Its use in a symbolic form
is absolutely crucial to modern perturbation theory. We begin by considering a simple and
familiar differential equation.

1.3.2.1 Example: driven, damped harmonic oscillator. Consider a one-dimensional harmonic
system subject to a force, thus:

mi +2y% + kx = f(1), (1.29)

where m is the mass of particle, y is the damping, k is the spring constant, f(¢) is the driving
force, and the parameters m, y, k are fixed.

1.3.2.2  Problem: given f(¢) find x(r). For given initial or boundary conditions, we wish to
find the displacement as a function of time. Obviously we can invent as many functions f (¢)
as we please. The driving force could be of the form sine, cos, square wave, periodic or
random. In fact there is an infinite number of possibilities.

1.3.2.3 Homogeneous case. If we write the differential equation without an applied force
then we have:
mx +2yx +kx =0. (1.30)

In these circumstances we know that there is only one solution for given initial or boundary
conditions. This is known as the homogeneous case.

1.3.2.4  Inhomogeneous case. 1f we add a driving force or input term on the right hand side,
then we have:
mi +2yx +kx = f(1), (1.31)

and this is known as the inhomogeneous case. There are as many solutions as there are
functions f(¢). That is, there is an infinite number of solutions!

1.3.2.5 Intermediate case: introducing the Green’s function. It is of interest to consider a case
which is intermediate between homogeneous and inhomogeneous. This is when the equation
is homogeneous except for one particular time 7 = ¢’. To achieve this we use a delta function
input:

mx +2yx +kx =8 —t'), (1.32)

with solution
x(t =t =G —-1), (1.33)
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satisfying the initial or boundary conditions. Then for any f(¢) as “input” the general
solution is

x(t) = /oo Gt —thfuHar, (1.34)

—0o0

where G (¢t — t’) is known as the Green’s function.

1.3.2.6  General procedure. The method of using Green’s functions can be extended to any
differential equation which can be written in terms of a differential operator L (say). For sim-
plicity we shall look at a problem in one dimension: extension to any number of dimensions
is easy. For variety we change the independent variable to space x, as opposed to time . We
wish to solve an equation of general form:

Lygp(x) = f(x), (1.35)

where L, is some given differential operator and f (x) is a given input function. We require
a form for ¢ (x), subject to initial or boundary conditions, so first we solve for the Green’s
function

LiG(x —x') =8(x —x'), (1.36)

subject to the same initial or boundary conditions. Then we may write the required
solution as:

o(x) = /00 Gx —x)f(x')ydx'. (1.37)

—00

1.3.2.7 Proof. Operate on both sides of equation (1.37) with L, thus:

[e¢]

Gx —x) f(xydx

Lx¢(x) = Lx[

= /Oo [LiG(x —x)] f(x)dx'

=/ [6(x —xN] f(x")dx’

= f(x), by the sifting property of delta functions. (1.38)
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We should note that the Green’s function solution takes the form of a convolution,’
o(x) = / Gx —x) f(x")dx'. (1.39)

or, in words,
“output” = “system response” *x “input.”

In other words, we interpret the Green’s function as the response function of the system.

1.3.3 Example: Green’s function in electrostatics

The electrostatic potential ¢(x), due to a charge distribution p(x) satisfies the Poisson
equation:

1
VZip(x) = ——p(x), (1.40)
€0

where 1/¢ is a constant of proportionality which occurs in Coulomb’s law. We have tacitly
taken it to be unity in Sections 1.2.1 and 1.2.4, but now we shall be more formal. We can
guess the form of the solution. The volume element dx’ centred at position x” contains the
differential charge dg = p(x")dx’. The potential at position x due to this little bit of charge is

d Ndx’
dep(x) = ¢ _ _pa)dx (1.41)
drepglx — x| 4dmeg|x — X/|
By superposition (i.e. we add up the effects of all the elementary changes), we get
p(x)dx’
P(x) = / T — (1.42)
4eg|x — X/|

Equation (1.42), when compared to equation (1.39), suggests that the Green’s function for
Poisson’s equation is
1

Gx—x)= ——.
4meg|x — X/|

(1.43)
This is a sensible result, since this Green’s function is supposed to satisfy eqn (1.40) with a
delta function charge distribution at x’. That is, it is supposed to be the potential due to a unit
point charge, which eqn (1.43) in fact is.

1.3.4 Example: Green’s function for the diffusion equation

To keep things simple we stick to one space dimension: the analysis is easily extended to
three. Suppose we carry out a simple experiment in which we take a pail of water and put a
drop of ink at (roughly) the center of the pail. As time goes on, the ink will spread out under

5 Note that a convolution is often written symbolically in terms of an asterisk. That is, a * b denotes “a convolved
with b.”
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the influence of molecular motions and the drop will become a diffuse blob. This diffusion

process will continue until the ink is uniformly distributed throughout the water.
Considering the diffusion process in only one dimension labeled by x, and letting the

concentration of ink molecules at time ¢ be n(x, t), we may write the diffusion equation as

on(x,1) D82n(x, 1)

o7 512 (1.44)

where D is known as the diffusion coefficient or diffusivity, and has dimensions L>T~!. We
take the initial condition to be
n(x,0) = npd(x), (1.45)

where ng is a constant and §(x) is the Dirac delta function, corresponding to a point source
at the origin at 7 = 0.

In physics we usually assume that the physical system under consideration is so large
when compared with any region of interest that it can be safely assumed to be infinite. That
is, we assume that —oo < x < oo and that the solution obeys the boundary conditions

on
n(x,t) > 0 and a——>0 as x — +oo.
X
This allows us to introduce the Fourier transform

n(x,t) = n(k, 1)e” " dk, (1.46)

1 o0
A 21 /—oo
where n(k, t) is the Fourier transform of n(x, t) and is given by the relation

nk, 1) = n(x, 1)e*™ dx. (1.47)

1 o0
v 2 ./—oo
It should be noted that the definitions given here for the Fourier transforms correspond to
one of several possible conventions. Reference should be made to the note Normalization of
Fourier integrals at the beginning of this book for the conventions adopted in other chapters.
Also note that if n(x, t) is a field in real (x) space then in modern physics it is usual to
interpret n(k, t) as a field in wave number (k) space. It is also modern practice to use the
same symbol (here, 1) for both fields, and let the argument x or k tell us which is intended.®

Now substitute (1.46) for n(x, t) into (1.44) to obtain

®© on(k,t) _;
n( ’ )e—lkxdxz

N/lz_”/oo a1 J%/Z

—ikx

n(k, t)(—ik)2e ** dx. (1.48)

This relationship must hold for arbitrary values of e and hence it implies:

a”(akt D o Di2nk.n). (1.49)

6 Of course this does not imply that n(x, ¢) is the same function as n(k, t).
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This is just an ordinary first-order differential equation, with immediate solution:
n(k, 1) = Ae"PF1, (1.50)

where A is constant with respect to time and is determined by the initial condition, here
chosen to be (1.45). Fourier transforming both sides of (1.45), gives

no

n(k,0) = (1.51)
2
and hence A = ng/+/2m and (1.50) becomes
n(k, 1) = —2_ =Dkt (1.52)

Var

Next generalize this procedure to the case where the initial condition is given by
n(x,0) = f(x), (1.53)
where f(x) is some prescribed function of x. Then by Fourier transform we have
n(k,0) = f(k), (1.54)

where f (k) is just the Fourier transform of f(x). For this more general case, A = f (k) and
(1.50) becomes

nk, 1) = fk)e P = =Pt o £k, (1.55)
Fourier transforming back to x-space, and using the convolution theorem, we have
o
n(x,t) = / Gx —x)f(x')dx'. (1.56)
—00

It follows from the comparison of (1.55) and (1.56) that the Green’s function in k-space is
Gk, 1) = e PPt (1.57)

while in x-space we have

G(x, 1) = exp(—Dk>t) exp(ikx) dk,

1 o0
Ners f_oo
= \/%_nf_ exp |:—Dt (k2 - %k>:| dk. (1.58)

The basic trick now is to complete the square in the exponent: this is one of the most important
techniques in theoretical physics.” We note that the exponent can be written as:

o (2= k) = —pr k—"—)‘z—i (1.59)
Dr ) 2Dt ap22 |- ’

7 It will be needed in Chapters 7 and 9.
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Thus we can re-write (1.58) as:

1 .x2 o0 2
G(x, 1) = ——ex (——)f exp (~Drk?) ¥’ (1.60)
A/ 27 P 4Dt —00 P
where we have made the change of variable
k' =k —ix/2Dt. (1.61)

Lastly, we make use of the fact that the integral in (1.60) is now a standard form®

/_ Z exp (—Dzk’z) K = %, (1.62)
and hence (1.60) gives us
1 x2
G(x,t) = 7 Dr exp (—m> . (1.63)

This is a Gaussian function and gives the distribution of the diffusing ink after time ¢. The
height of the Gaussian decreases with time as 1/+/2w Dt, while the width at half-height
increases with time as v4Dt.

1.3.5 Simple perturbation theory: small A

Consider an equation

Lp(x) = f(x), (1.64)

where L is some operator in the space containing the variable x. Typically in many-body
or nonlinear problems the governing equation of interest can be written in such a form and
typically the resulting equation cannot be solved.

However, suppose that the operator L can be written as

L=Lo+ALj, (1.65)

where A is a small quantity and the subscript “I” stands for interactions and need not be
confused with subscript 1. The operator L is such that we can solve the equation

Logo(x) = f(x), (1.66)
where the resulting solution is NOT the solution of (1.64). That is,

$o(x) # ¢ (x).

8 Strictly speaking we should now treat this as an integral involving a complex variable. However, a rigorous
treatment shows that changes to the integration path and the limits due to the imaginary part do not affect the result.
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In general, as (1.66) is soluble, we should be able to obtain a Green’s function Go(x — x’)
such that
LoGo(x —x') =8(x —x)) (1.67)

and

$o(x) = f dx'Go(x — x) f(x). (1.68)

We now have everything we need to solve (1.64) by perturbation theory but it will be helpful
to re-write (1.68) in a more symbolic way as

$o(x) = Go(x) f(x). (1.69)

Strictly we should use an asterisk to denote the operation of taking a convolution, but for
later simplicity we write it as a product.
Now we assume that the perturbed, or exact, solution ¢ (x) will take the form

$(x) = Po(x) + A1 (x) + 22¢ha(x) + - -- (1.70)
to all orders in the expansion parameter 1. Obviously, if A is small, we hope to be able to
truncate this expansion at quite a low order.

In order to calculate the coefficients ¢q, ¢1, @2, . . ., of the A-expansion, we first substitute
(1.70) for ¢ (x) along with (1.65) in (1.64), thus:
Logo(x) + ALo¢1 (x) + A7 Loda(x) + AL ¢o(x) + A7 Ly¢1 (x) + O = f(x),  (1.71)

and then equate coefficients of each power of A:

201 Logo(x) = f(x); (1.72)
A Lo (x) = —Ligo(x); (1.73)
2% Loga(x) = —Lyéhi (x); (1.74)

and so on. We next calculate the coefficients iteratively, beginning with ¢y which we already
know, thus:

¢o(x) = Go(x) f(x); (1.73)
then substituting from (1.75) for ¢g(x) in (1.73),

$1(x) = —Go(x)Lo(x),
—Go(x)L1Go(x) f(x); (1.76)

then substituting from (1.76) for ¢ (x) in (1.74),

¢2(x) = —=Go(x)L1p1(x),
= Go(x)L1Go(x)LiGo(x) f(x); (L.77)
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and so on. One may carry on indefinitely in this way and collecting together coefficients
from (1.75)—(1.77) and substituting into (1.70), one sees the general solution developing as:

¢(x) = Go(X)[1 = AL1Go(x) + 2> L1Go(x) L1 Go(x) + - -+ 1f (x). (1.78)

In most cases X is not small, and later we will pay quite a lot of attention to how we
should tackle such problems: essentially that is what renormalization methods are all about.
Yet, even at this stage it is worth drawing attention to the regular, repetitive structure which
is developing in the perturbation solution. This holds out the possibility of actually summing
the series, or at least summing certain subsets of terms. (Our presentation here is very much
simplified and, in practice, terms proliferate with the power of A. In such circumstances it
can be helpful to represent the terms by pictures, the best known of these being the Feynman
diagrams.)

Lastly, it can sometimes be useful to introduce an exact or renormalized Green’s function
G (x) by generalizing (1.69) to the form

o(x) = G(x) f(x) (1.79)
in which case (1.78) gives us an expression for G (x), thus:
G(x) = Go(x) — AGo(x) L1 Go(x) + A2Go(x) L1 Go(x) L1 Go(x) + - -+ , (1.80)

For some problems, A will be a small parameter, and in practice one can truncate the series at
(typically) first or second order. In this book we are concerned with cases where X is not small,
but for the sake of completeness we should just mention the issue of convergence. Normally,
even when A is small, the perturbation expansion is not convergent. However, in practice
one may still obtain a good approximation to G (x) by taking a finite number of terms and
neglecting the remainder. This is often referred to as asymptotic convergence and sometimes
it can be established that the series is summable in some restricted sense. If, for instance the
Borel sum exists, then the series is said to be “summable (B)” or “Borel summable.” Further
discussion will be found in [31].

1.3.6 Example: a slightly anharmonic oscillator

A very simple example of the use of perturbation theory is obtained by considering the effect
of a small nonlinear term on a linear oscillator. To begin with, we consider the usual form
(as previously met in Section 1.3.1)

d2X()
S50+ ahXo =0, (1.81)
with solution
Xy = Acos(wpt + €), (1.82)

where X is the displacement at any time of a particle (say) oscillating with angular frequency
wp and amplitude A. The initial phase is € and we take ¢ = 0 for simplicity. We have
introduced the subscript zero in anticipation of the fact that Xy will be our zero-order solution.
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Now, if we add a quadratic nonlinearity of the form —AX?2, eqn (1.81) becomes

d®x

7t wgX —AX2=0. (1.83)

Note that as we are considering the (unrealistic) undamped oscillator, there is no need to add
a forcing term to the right hand side of eqn (1.83). Instead, we re-arrange it as

ex )
Fre + wpX = A X", (1.84)
and assume the trial solution
X (1) = Xo(t) + AX1(t) + A2 Xa(t) + - - -, (1.85)

so that we may employ the perturbation methods of the previous section. It is, of course, an
easy matter to make the identifications

2

LOE@

+ g, (1.86)
and
AL = —)1X. (1.87)

As the unperturbed problem is so simple and familiar, there is no need to employ the Green’s
function formalism (we shall reserve that for the next section) and we substitute (1.85) into
(1.83) and equate coefficients of powers of A as follows:

d’x

2 TZO + w§Xo = 0; (1.88)
d>x

Al dtzl +iX) = X2 (1.89)
d?x

% g X = 2X0Xo: (1.90)

and so on.

The structure of these equations is very simple and enables us to see what is going on
without too much in the way of mathematics. Equation (1.88) is just eqn (1.81) and has
solution (1.82). Evidently eqn (1.89) is just a linear oscillator driven by a force X % and hence,
as X (2) ~ cos?(wot), will oscillate at a frequency 2wy, as well as its natural frequency .

Similarly eqn (1.90) describes a system oscillating at wg, 2wg, and 3wg, and we can carry
this on to any order in A, with more and more harmonics being mixed into the solution. This
phenomenon is traditionally known as nonlinear mixing and will turn up again later on when
we discuss turbulence theory.
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1.3.7 When A is not small

In many problems we are faced with the situation that the natural expansion or coupling
parameter is not less than unity and in fact may be very much larger. In these circumstances
we can still follow the procedures of simple perturbation theory, and calculate the coefficients
in the expansion of the solution iteratively. Of course this means that we cannot truncate the
series at low order. Nevertheless it can still be worth carrying out the general procedure in
the hope that one can find a way to extract useful information from the infinite series.

In such an approach, it is usual to interpret the expansion parameter A as either a book-
keeping parameter or a control parameter. The procedure adopted is still much the same
although it can have a slightly ad hoc air to it.

Suppose we are again faced with an equation of the form (1.64) and we can again find a
soluble equation like (1.66), then we define the interaction operator by

Ly =L-—Lo. (1.91)
Now we do not assume that L; is in any sense small and when we write
L=Lo+L;=Lo+)\L; (1.92)

then it is clear that . = 1. Accordingly, we can follow the methods of perturbation theory, as
if for small X, and simply set A = 1 at the end of the calculation. Hence the solution is still
given by (1.70), but now we put . = 1 and there is no basis for truncating the expansion.
The parameter A has merely been used to keep track of terms and for this reason is known as
a book-keeping parameter.

A variant on this approach, we shall also use later on, is to think of X as a variable control
parameter, such that

0<rc=1,

where

e ) = 0 corresponds to the soluble case;
e A = 1 corresponds to the exact case.

A good general treatment of perturbation theory in classical physics problems can be found
in [25], while [9] gives a good account of perturbation methods in fluid mechanics.

1.4 Quantum field theory: a first look

Quantum mechanics is the particle mechanics (analogous to Newtonian mechanics) which
describes the motion of microscopic particles such as molecules, atoms or subatomic particles.
In making the transition from quantum mechanics to quantum field theory we follow a route
which is quite analogous to the classical case and take the limit of N — oo, where N is the
number of degrees of freedom of the system.

Let us begin with the classical case and consider the specific example of the transverse
oscillations of a particle with mass m attached to a (massless) string which is subject to
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tension. This is an example of a system with one degree of freedom and the equation of
motion is just the equation of simple harmonic motion. If we add another particle, then two
particles of mass m attached to the string lead to two degrees of freedom and are described
by two coupled equations of motion (see the discussion in Section 1.2.5). Evidently we can
carry on in this way for any N identical particles of mass m equispaced with the nth particle
a distance x, along a string of length L. Then as N — oo we have

X, = na — x:a continuous variable;

Nm/L — p: continuous mass density per unit length.

If the amplitude of vibration is denoted by f (x, t), then the vibrations satisfy a wave equation

9% f

(1.93)

19%f
ax2 2 92’

where the wave speed c is given by

c=F/u, (1.94)

and F is the tension in the string.

This is a quite representative example of a N-particle system going over into a continuous
field as N — oo. After we have briefly discussed quantum mechanics we shall consider a
simple quantum field.

1.4.1 What is quantum mechanics?

In quantum mechanics, the basic postulate is that the knowledge which we have of the position
and momentum of a particle is given by its wave function ¥ (X, t). This wave function may
be interpreted as a probability amplitude such that:

probability of finding the particle between x anddx + dx = ¥ (x, £)¥ ™ (x, 1) dx,

where the asterisk indicates “complex conjugate.” The other main postulates are that the
momentum and kinetic energy of the particle are obtained by operations on the wave function,
respectively:

p=—ihVy(x,1) (1.95)
and

9
E=iho§(x.0). (1.96)

where i = h /2w and h stands for Planck’s constant. Then for the case without interactions
(i.e. a free particle) we can write the classical relationship between kinetic energy E and
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momentum p,

2
E=1 (1.97)
2m
for a particle of mass m, in the quantum formalism, by operating on both sides of the identity
v =1, (1.98)
to obtain 5
oy —h
|h— = — V=Y, 1.99
oo = am Y (1.99)

which is the famous Schrodinger equation for a free particle. To take account of interactions,
we may add a potential V (x) (again treated as an operator) to obtain the general form:
Loy =R,
ih— = — VY + V. (1.100)
ot 2m
This is the most usual form of the Schrodinger equation and describes the motion of a single
particle under the influence of a potential V.
If we make the transition, as described in Section 1.4 for the classical case, from many
single-particles to a continuous field, then the process of replacing a wave function for N
particles by a continuous field is often referred to as second quantization.

1.4.2 A simple field theory: the Klein-Gordon equation

The simplest field equation in quantum field theory is the Klein—-Gordon equation which
represents a neutral spinless particle of mass m by a Hermitian scalar field ¢. This time we
start from the relativistic’statement connecting the energy and the momentum, viz:

E? = p? + m2ct, (1.101)

where c is the speed of light in vacuo.
Following the same procedure as in the preceding section, we can re-write this equation as:

1 9%¢
V2 — S = m>c*e. (1.102)

In so-called natural units (where i = 1, ¢ = 1) this can be written as

2
v2¢—¥—m2¢=0. (1.103)

Furthermore, in 4-space it is usual to introduce the notation !¢

82 =_v24 > (1.104)
at?

9 In the sense of Einstein’s Special Relativity.
10 1 relativity one works in four-dimensional space—time known as Minkowski space.
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and so the Klein—Gordon equation can be written in the compact form:
@ +m?) ¢ (x) = 0. (1.105)

If we wish to include interactions then we may add a term involving a potential to the right

hand side, thus

V()
ap

We shall come back to this equation in greater detail later but here we shall take a first look

at a perturbative treatment of the Klein—Gordon equation with interactions.

D2 +m?)p(x)=— (1.106)

1.4.3 The Klein—-Gordon equation with interactions

Let us consider an interaction potential of the form:

Aot
V(p) = e (1.107)

We shall enlarge on this choice later, when we discuss Ginsburg—Landau theory and ¢* scalar
field theory. For the moment we merely take it on trust that this is an interesting choice. Then,
from (1.106), the Klein—Gordon equation becomes:

0% +m?)p = —1p>. (1.108)

This equation can be solved by the perturbation methods discussed in Section 1.3.5, with the
identification:

Lo=2*+m?, (1.109)

L; = ¢°. (1.110)

We can now take over eqn (1.80), but it will be necessary to restore the two-point structure to

the Green’s functions by writing x = x| — x> on the left hand side and making corresponding

amendments to the right hand side. For the moment we should just bear in mind that terms

on the right hand side involve convolution integrals (not shown explicitly) over intermediate

variables which we shall denote as y and z such that x; < y, z < x;. With this in mind, eqn
(1.80) can now be re-written as

G(x1 —x2) = Go(x1 — x2) = AGo(x1 — y)L1Go(y — x2)
+22Go (x1 = y) LiGo(y = 2)L1Go (z = x2) — -+~ , (1111

where this is still in a very symbolic form. However, it should be noted that the labeling
variables x| and x, must balance on both sides of the equation.
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The basic difficulty with this approach in quantum field theory has always been the
existence of divergent integrals. In order to see how these arise, we can push the analysis
forward a little more by noting that the zero-order Green’s function can be written as

Go(x1 — x2) = (9 (x1)9(x2))o, (1.112)

where (.. .)o denotes the ground-state average (i.e., the average without interactions).!! Thus
Ly, as defined by (1.110), in eqn (1.111) stands for some integral over a zero-order Green’s
function. This means that when we later work the series out in detail, we shall find terms
at first order (for example) which are of the form:

1
First-order terms = —E)L / d?yGo(x1 — y)Go(y — y)Go(y — x2)

1 d, -2
-3t [fd yGo(y — y)} Go(x1 — x2). (1.113)

The divergences arise because of the single-point Green’s functions Go(y —y) = Go(0) and
we shall examine this problem in the next section.

1.4.4 Infrared and ultraviolet divergences

As we have seen, in our expansions, G(0) crops up. From Fourier transformation of (1.109)
in d dimensions we have:

A A ddk A kd—ldk
Go(0) = G(k)dk = —_ = —_ 1.114
0(0) /0 ®) /0 — /O o (1.114)

Note that we are assuming that the theory has been formulated on a lattice and so the wave
number is bounded by an ultraviolet cut-off A, such that

k| <A ~n/a,

where a is the lattice constant.
Also note that if the notation for the integral:

f d?,

is unfamiliar, then the form with d = 3 should be quite familiar. So this is just a generalization
to d dimensions.

1. For large A/m?, the integral goes like A?~2. In quantum field theory we expect the
formulation to go over into the continuum limit A — oo, and so the integral diverges
for d > 2. We refer to this as an ultraviolet divergence.

2. On the other hand, if d < 2 and m = 0 (zero mass), the integral diverges as k — 0.
This is known as an infrared divergence.

' pon’t worry! This will be explained later on, in Chapter 10.
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1.4.4.1 Example: the photon propagator. The infra-red divergence can be cured by adding a
fictitious mass, which we shall call My, to the photon and so we have:

A kd—l
Go(0) =/ B
0

=
k2+mph

Then, at the end of the calculation, we take the limit mgh — 0. This is an example of
regularization.

We can also multiply by a function which depends on the cut-offs: known as a convergence
factor.

1.4.5 Renormalized perturbation theory

We are now in a position to appreciate that there are three problems afflicting the use of
perturbation theory. These are:

1. Coefficients in the expansion depend on integrals which are divergent.
2. If A is not very small, then one cannot truncate the expansion at low order.

3. In practice, when one goes beyond the purely symbolic treatment presented here, the
terms at each order of A can be very complicated mathematically and this complication
(and indeed the number of terms) increases rapidly with the power of A.

Methods have been found of tackling all these problems, although with varying degrees of
success; and to a greater or lesser extent they can be ad hoc in character. All such methods can
be lumped together collectively under the heading of renormalization. Once a perturbation
expansion has been fixed up in this way, we can refer to it generally as a renormalized
perturbation expansion.

1.5 What is the renormalization group?

One of the main topics in this book is the theoretical technique known as renormalization
group, or RG for short. The idea began in quantum field theory in the 1950s, where it was
introduced as an ad hoc method of eliminating divergences. It later found its fulfillment
in the 1970s, as a technique for coarse-graining the statistical description of systems with
many length and time scales; and, in particular, as a method of providing a deep insight into
critical phenomena. It has had great influence on the subject, leading to the development of
the new topic of statistical field theory, and has undoubtedly been one of the most successful
developments in many-body theory in the last half-century.

In Chapters 8-10, we shall discuss aspects of RG in the reverse of historical order,
beginning with critical phenomena and ending up with the original field-theoretic version.
In this section we shall introduce the general idea in a rather simple way, by discussing the
para-ferromagnetic transition as a specific example. In the following chapter we will discuss
the use of the technique to calculate the partition functions for the one- and two-dimensional
Ising models. At that stage, RG may not appear to be very different from exact methods
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of solving for the partition function of the one-dimensional Ising model, as discussed in
Appendix C. Nevertheless, these examples will illustrate some of the ideas that we shall need
for a more general treatment in Chapter 8.

1.5.1 Magnetic models and “‘spin”

Traditionally the microscopic model of a magnet has consisted of an array of little (i.e. micro-
scopic) magnets or dipoles arranged in a regular way on a lattice. The set of models will have
the following characteristics:

e The lattice can have any number of dimensions. That is, letting d stand for lattice
dimension, we could consider d = 1, d = 2, and so on, up to d = co.

e The microscopic magnet at each lattice site can be represented by a vector which may
be interpreted as its magnetic moment. This vector can have any number of dimensions.
That is, letting D stand for dimension of spin vector (not necessarily the same as lattice
dimension d), we could consider D = 1, D = 2 and so on, up to D = oo.

e It is usual to relate the microscopic magnetic moment to the concept—classical or
quantum—of spin. That is we can imagine the magnetic moment to be due to a charged
particle rotating about an axis.

e The spin variable will be denoted by S and labeled by its lattice site. For site i there will
be a spin vector S; and this can take any value (classical picture) or prescribed discrete
values (quantum picture).

e In practice the distinction between classical and quantum may be blurred by model
choice. For instance, it is convenient to have a Boolean model where the spin can only
point “up” or “down.” This case is known as the Ising model and here the spin vector
dimension is D = 1 irrespective of the dimension d of the lattice.

In practice, a choice of model amounts to a choice of values for the lattice dimension d and
the spin vector dimension D, and we shall discuss such choices in more detail in Chapter 7.
However, in all models we assume that the application of an external magnetic field will
tend to align the dipoles or spins such that the system acquires a net magnetic moment. At
the same time, thermal fluctuations will tend to randomize the spin orientations such that
there is no net magnetism. The case of particular interest to us here, is where the interaction
between spins tends to align the spins leading to spontaneous magnetism even when there is
no external magnetic field.

1.5.2 RG: the general idea

Throughout statistical physics we are concerned with the idea of reducing the amount of
information necessary to describe a system. For instance, in going from a microstate to a
macrostate description, we go from typically ~10?* numbers (i.e. individual positions and
momentum of all molecules) down to five or six (e.g. pressure, density, temperature, etc),
assuming that the system is in equilibrium. The “bridge” between the two states is the
coarse-graining operation in which the exact distribution is replaced by the most probable
distribution of (say) positions and momenta of constituent particles.
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It is well known in statistical physics that this coarse-graining can be done in a more
progressive fashion, by the introduction of reduced distribution functions and by making the
transition to the continuum limit. Here we shall consider an even more progressive method,
in which we progressively “coarse grain” a microscopic description of a system by means of
a series of transformations.

For each transformation, there are two steps:

1. Coarse-grain our description of the microscopic system.

2. Rescale basic variables such as lengths to try to restore the original picture.

The coarse-graining involves the earlier idea of block spins (or, more generally, block vari-
ables, if we are not working with spin systems). There are various ways of forming block
variables: we shall mention three. In each case we begin by dividing our lattice up into blocks.
For example, a square lattice in d = 2, could be divided into blocks of 4 spins, as shown in
Fig. 1.8.

How do we find the spin value for each site in the new coarse-grained lattice? As we have
said, we shall describe three methods, thus:

1. Take one spin from each block (e.g., the top right hand corner). Assign that value to the
corresponding site in the “block lattice.” This is called decimation.

2. Take the commonest value of spin in the block and assign it to the corresponding site
in the “block lattice.” This is known as majority rule. It is a good method for the Ising
model. If there are equal numbers of up and down spins in any block, then in order to
decide, we simply toss a coin!

3. Average over the values of the spin vector in the block: and assign the mean value of
the spin to the corresponding site in the “block lattice.” This is a good technique for
models with spin vector D = 2 or higher.

If we carry out such a procedure for the square lattice in two dimensions (or d = 2, as
sketched in Fig. 1.8) then the new lattice has to be shrunk by a factor b = 2 in each direction
to make it similar to the original one. Thus the final lattice has b¢ = 2% = 4 fewer sites than
the original one. That is, we have reduced the number of degrees of freedom in the problem
by a factor of 4. If there is scale invariance then the new lattice may be approximately similar
to the old one in its properties. This can be identified mathematically if a sequence of such
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F1c. 1.8 “Blocking lattice spins.”
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transformations reaches a fixed point. Successive transformations satisfy the group closure
property: hence the term Renormalization Group.
Lastly, we should note that we shall consider two kinds of RG:

1. Real-space RG: this is applied to discrete systems on a lattice in physical or real space.

2. k-space RG: this is essentially field-theoretic RG and is applied to continuous systems,
with the analysis being done in momentum (or Fourier) space.

1.5.3 The problem of many scales

The “strong-coupling” aspect, and the consequent difficulty in doing perturbation theory, puts
the study of critical phenomena in the same category as fluid dynamics. This was recognized
in the 1960s with the introduction of ideas like scaling and similarity.

In the next section we shall consider a simple problem in fluid dynamics and see how the
existence of only two characteristic scales can simplify our description of such a physical
system. However, first we should realize that this is not the case for magnetism.

Supposing we consider a macroscopic piece of magnetic material, then we can
immediately identify two length scales:

e The macroscopic scale is the overall length in any direction of the magnet: denote
this by L.

e The microscopic scale is the distance between lattice sites: denote this by a. This is also
known as the lattice constant.

However, magnetization arises as temperature-dependent fluctuations in which groups of
spins become correlated (or lined up) over a distance £(7'), known as the correlation length.
At very high temperatures there will be no spin alignment. As the temperature is reduced,
correlated fluctuations become longer and larger, until at some temperature 7. (say), they
can extend over the whole specimen. At that point (the critical or Curie temperature) the
specimen can have a spontaneous magnetization.

Evidently & can take all possible values between the interatomic spacing and the overall
size of the magnet, or:

a<§=<L.

In general we shall not write the temperature dependence of & explicitly but its existence
must be borne in mind.

1.5.4 Problems with a few characteristic scales

To help us to see what underlies the ideas of “scaling” and “similarity” in critical phenomena,
we shall begin with a very simple example from fluid dynamics. In order to consider a problem
with characteristic scales, we examine the case of flow down a pipe under the influence of
an imposed pressure gradient. The situation is as illustrated schematically in Fig. 1.9. For
low values of the Reynolds number, we have the well-known parabolic velocity profile of
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F1G. 1.9 Flow of a viscous fluid along a pipe.

laminar flow. This can be written as:
A
Ur) = =L(R2 —2), (1.115)
4l

where U (r) is velocity along the pipe as a function of radial distance r, Ap is the imposed
pressure drop over a length of pipe /, and R is the radius of the pipe. We can rewrite this as:

2
U(r)=U(0)<1—F>, (1.116)

where the group in front of the bracket is now denoted by U (0) and may be interpreted as
the maximum value of the velocity (which is found at the centreline of the pipe).

In other words, we can now see that the laminar velocity profile scales on the maximum
velocity U (0) and the radius R. Evidently, different pipes, fluid viscosities and imposed
pressure gradients will produce different values of U (0). But the resulting profile:

un _{(, r?
uo R2)’
is the same for all pipes and fluids and hence is described as universal.
However, in critical phenomena (as in fluid turbulence), we have no characteristic scales:
fluctuations exist on all scales as T — T, and all scales are equally important. How does

scaling come about in this case? We shall find the first part of the answer in the concept of
geometrical similarity.

1.5.5 Geometrical similarity, fractals, and self-similarity

A square is always a square, however large or small. A 1 cm x 1 cm square can be transformed
intoa 1 in x 1 in square by multiplying the length of each side by 2.54 . . .. In order to transform
the area we multiply it by (2.54...)%.

In general, any two square areas can be connected by the transformation

ALL) = A2A(L),

where L is the characteristic length (i.e. the length of one side) or the length-scale of the
square and A is the scaling transformation (i.e. ratio of the two length scales). Clearly, if we
are given one square on one length-scale, we can generate all squares on all length-scales.
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This general mathematical idea is expressed in the idea of homogeneous functions.
A function f(x) is homogeneous of degree n if for all A it has the property

fOx) = A" f(x). (1.117)

Evidently this is just a straightforward generalization of the above equation for a simple
square. We can also generalize other statements made above. For instance, we may note that
a homogeneous function has the property that if we know the function at one point x¢ then
we know the function everywhere:

f(x) = fxo) = 1" f(x0), (1.118)

where x = Axg. These arguments can be extended to any number of independent variables.

One way in which we can visualize the kind of self-similar structure which may arise
in complicated interacting systems is by means of fractals. These are geometrical models
which can be generated recursively.

One simple example is the Koch curve which can be generated from an equilateral triangle
as follows. Trisect each side of the triangle and erect a small equilateral triangle on the central
section, The process is illustrated in Fig. 1.10. Then trisect each of the short lines, including
two sides of the small equilateral triangle and again erect an equilateral triangle on the central
line segment of each trisected line. Carrying on in this way we can obtain a jagged curve with
length-scales ranging from the size of the original triangle down to as small as we please.
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F1G. 1.10 A Koch curve as an example of a fractal curve.
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F1G. 1.11 The Sierpinski gasket: another fractal created from an equilateral triangle.

A portion of the resulting curve may, when considered in isolation, look quite random.
But clearly this curve is not random as it can be produced on any length-scale by simple
recursive scaling; that is, by purely geometrical means.

There are many fractals of interest in the physical sciences but we shall restrict ourselves
to just one more: the Sierpinski gasket. This is illustrated in Fig. 1.11 and is again based
on the equilateral triangle. The basic operation is to inscribe an inverted triangle into an
equilateral triangle. This generates three small equilateral triangles and we now inscribe a
smaller, inverted triangle into each of these. Evidently this procedure can be carried on down
to any length scale, however small, although in practice its pictorial representation is limited
by the resolution limits of our apparatus for drawing figures.

1.5.6 Fixed points for a ferromagnet

As we shall see later, when discussing magnetic systems in physics we normally study the
Ising model, and indeed this model—in one form or another—will be our primary concern
when discussing RG. However, in order to introduce the basic concept of RG, and to illustrate
the physical significance of a fixed point, we shall discuss a more realistic (or Heisenberg-
type) model, in which lattice spins are envisaged as little arrows which can point in any
direction. For sake of simplicity, and without loss of generality, we shall restrict our attention
to a lattice in two dimensions.
Consider three cases: T =0, T —> T,, and T ~ Tc+.

Case 1: T = 0: see Fig. 1.12
All spins are aligned: therefore RG transformation must give the same results, however much
we “coarse grain” our picture.

Case 2: T — oo: see Fig. 1.13
All spins are randomly oriented: therefore RG transformation must give the same results, at
every scale.

Case 3: At T > T,: see Fig. 1.14
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Fi1G. 1.13 Lattice spins randomly oriented at high temperatures.

The spins are a random sea, with islands of “correlation,” each of which only exists for
a brief time as a fluctuation. For a finite correlation length &, a finite number of RG coarse-
graining transformations will “hide” ordering effects. As £&(T) — oo (for T — TC‘“), then
no finite number of RG scale changes will hide the correlations. As a result we can identify:

fixed point = critical point.

To sum this up, for a system of this kind we can see that the iteration of RG transformations
could reveal the presence of three different kinds of fixed point, viz:

1. Low-temperature, perfect order.

2. High-temperature, complete disorder.

3. The critical fixed point.

From the point of view of describing critical phenomena, the low-temperature and high-
temperature fixed points are trivial. In Chapter 8 we shall find out how to identify and
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F1G. 1.14 Correlated groups of spins as the critical temperature is approached from above.

distinguish the nontrivial or critical fixed point. In the next section we shall learn a little more
about fixed points by considering some relevant aspects of discrete dynamical systems.

1.5.7 Form invariance and scale invariance: RG and the partition function

We conclude this section by pointing out that RG can be discussed more formally in terms
of how to calculate the partition function Z. Consider a partition function Z(a) defined on a
cubic lattice of spacing a, with a spin S; at each lattice site i = 1, 2, ..., N. Decompose this
lattice into blocks of length ba and perform a spin averaging within each block as discussed
in Section 1.5.2. This averaging creates a new average spin S, with a new Hamiltonian where
o labels blocks.

This procedure also creates a new partition function Z’(ba) that is defined on a new lattice
with spacing ba and spin S/, at each lattice site. In order to complete the RG transformation
we then rescale the new partition function Z’(ba) by simply reducing the final lattice spacing
from ba — a.

As we shall see, in general, the energy (or, more strictly, the Hamiltonian) is changed by
the RG transformation and hence in general Z’(a) is not the same as Z(a) with which we
started. However, it should be emphasized that our goal with RG is the same as our objective
in statistical physics: we wish to find the free energy F and hence, by differentiation, all the
thermodynamic quantities of interest.

For this reason, we must impose the following constraints:

1. The free energy F of the system must be invariant under RG transformation.

2. By the bridge equation, it follows that the partition function Z should also be invariant
under RGT.
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In practice, changes to the energy or Hamiltonian under RGT mean that invariance of the
partition function can only be maintained as an approximation. However, near the critical
point there is the possibility that Z'(a) = Z(a), as under these circumstances there is no
dependence on scale.

1.6 Discrete dynamical systems: recursion relations and fixed points

In physics we are accustomed to think of dynamics as being the subject dealing with the
motion of bodies under the influence of forces. We expect such motion to take the form
of trajectories, in which positions vary continuously with time, and which are in accord
with Newton’s laws (or their relativistic generalization). Normally we expect to obtain such
trajectories by solving differential equations.

However, nowadays there is also a wide class of problems coming under the heading of
discrete dynamical systems, in which system properties vary in a series of discrete steps. In
mathematics, it is said that such systems are described by the iteration of a simple map. This
is very similar to the idea of a recursion relation and in Section 1.3.1 we saw that a differential
equation could be reduced to a recursion relation.

‘We shall introduce this subject by means of a simple example, which illustrates the idea
of a fixed point. Then we shall discuss the idea of a fixed point a little more formally, and
conclude by discussing the behavior of a specific system with two fixed points.

1.6.1 Example: repaying a loan at a fixed rate of interest

Suppose you borrow £X (0), at 1% interest per month, and repay the loan at £20 per month.
After 1 month, you owe:

X(1) = X(0) 4+ 0.01X(0) — 20 = 1.01X (0) — 20;

and after n + 1 months:
X(n+1)=1.01X(n) —20. (1.119)

The amount you can borrow is limited by both the interest rate and the repayment rate. For
example, if we arbitarily choose three different initial amounts £X (0) =£1000, £3000, and
£2000, in that order, then eqn (1.119) gives us:

(a) X(0) =£1000, X(1)=4£990, X(2)=£979.90,...
(b) X(0) =£3000, X(1)=£3010, X(2)=£3020.10,...
(c) X(0) =£2000, X(1)=£2000, X(3)=£2000,....

In case (a), the amount you owe decreases with time, whereas for case (b) it increases with
time. However, case (c) is a constant solution and the value £2000 is a fixed point of the
system. The fixed point is also known as the critical point or, the equilibrium value or, the
constant solution.
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1.6.2 Definition of a fixed point

Consider a first-order dynamical system

X(n+1) = f(X@n)). (1.120)
A number c is a fixed point of the system if

X(n)=c foralln,

when X (0) = c. That is, when
X(n) =c,

is a constant solution, the value c is a fixed point. We can put this in the form of a theorem:
the number c is a fixed point of

X(n+1)= f(X(n)) ifandonlyif c= f(c). (1.121)

For completeness, we should note that a dynamical system may have many fixed points. For
example, if there is an X 2(n) term, then there are two fixed points; an X 3(n) term, then three
fixed points; and so on. In general, the more nonlinear a system is, the more fixed points it
will have.

1.6.3 Example: a dynamical system with two fixed points

Consider the dynamical system
Xn+1) =[Xn)+4]X@n) +2. (1.122)

It can be shown that this has two fixed points, ¢ = —1 and —2. That is, for an initial value
X (0) = —2, we find that X (n) = —2 for all n, and for X (0) = —1, we find that X (n) = —1
for all n. Now take different initial values X (0) = —1.01, —0.99, —2.4. We sketch the result
in Fig. 1.15, from which it may be concluded that:

e ¢ = —1 is arepelling fixed point (unstable equilibrium)

e ¢ = —2is an attractive fixed point (stable equilibrium).
It should be noted that X (0) = —0.99 is said to be not within the “basin of attraction” of
c=-2.

Behavior like this will be encountered again when we discuss the general application of
RG in Chapter 8.

1.7 Revision of statistical mechanics
In Appendices A and B we present a brief outline of the methods of equilibrium statistical

mechanics, as restricted to the canonical ensemble. Here we give a list of useful formulae.
We restrict our attention to systems in thermal equilibrium.
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F1G. 1.15 Tlustration of recursion relations leading to fixed points.

e Assembly: N particles (atoms, molecules, spins. . .) occupying a macroscopic volume V.

Macrostate: We can specify our assembly in terms of (usually) a few numbers such as
N particles in volume V with total energy E, at pressure P and temperature 7T':

macrostate = (E, V, N, P, T). (1.123)

Microstate: We can also specify the state of our assembly at a microscopic level. This
requires first a model of the microscopic structure. Then at least 6N numbers to spe-
cify (for a classical assembly) the velocities and positions of the constituent particles.
Evidently such a description would fluctuate rapidly with time.

e Constraints: Any variable at the macroscopic level which is fixed is a constraint. For
instance, N particles in a closed impermeable container of volume V. Both N and V
are fixed and are hence constraints.

However, from the point of view of the variational procedure used in statistical
mechanics (See Appendices A and B for details) the most important constraints are
those on the mean values of variables which are free to fluctuate. For instance, for an
assembly in a heat-bath, the energy is free to fluctuate about a fixed mean value E.

Set of constraints = {V, N, E,.. .}

e Ensembles
e If an assembly is isolated (i.e. thermally) it has fixed energy E.

e If an assembly is in energy contact with a reservoir or heat bath, it fluctuates through
its energy eigenstates E; such that its mean value E is fixed. The overbar denotes a
time average.
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Instead of studying one assembly as a function of time, we can look at a lot of identical
assemblies at one instant of time. They will all be in different microstates as there is no
physical connection between them. We can obtain their mean value (E) by summing
over the ensemble of assemblies.

Ergodic principle: Amounts to an assumption that E = (E).

Probability distribution: For thermal equilibrium, this will take the form

pi = %eXP{—ﬁEi}, (1.124)

where E; is the energy eigenvalue of the state |i) of the assembly, p; is the probability
of the assembly being in state |i) and 8 = 1/kT . The normalization Z~" is chosen such

that
Z pi=1
i

Partition function: “sum over states”
Z=7) exp{-pEi).
i
Z depends on the temperature and also on the constraints: {V, N, E,.. .}

Bridge equation: The Helmzholtz free energy F can be written as
1
F:—lenZE—Ean. (1.125)

Given, Z therefore we get F and hence through thermodynamics many quantities of
physical interest.
A useful form is:
Z=ePF, (1.126)

Expectation values: we can work out the average value (X) of any quantity X; associated
with the system:

1
(X) =D piXi= ) Xiexp(~BEi}, (1.127)
" > Xiexp{—BE;}
i Xi EXpLr—P L
X)= 1.128
W= el —pE (1.128)

Example: the mean energy U
1
U= (E)= EZEZ- exp{—BE;}. (1.129)
1

From the definition of Z,

U=_(810gZ> . (1.130)
TR
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e Heat capacity at constant V

_ (U 5 (3%logZ
=(ﬁ)v_k3'3 (—8,32 >v. (1.131)

e Fluctuations: for example, energy. If the assembly is not in energy isolation, its total
energy can fluctuate about the mean. It is quite easy to show that:

3% log Z C
o8 ) v (1.132)
\4

<(E—<E>)2>=< 75 = Gf

e FExpectation values using the density operator p

A full quantum treatment replaces the probability density p; by the density
operator p. The expectation value of an observable X is now given by:

(X) = tr{pX). (1.133)

Note 1. In some representation (energy, occupation number etc) the operator is equivalent to
its matrix elements.
Note 2. Trace of an operator is independent of the representation used.

Example: For the canonical ensemble (in the energy representation)

_ tr(Xe_ﬁH)

= (1.134)

Note that H is the Hamiltonian, which is the operator in quantum mechanics which has the
energy as an eigenvalue and Z = tr(e ##).

Further reading

Good introductions to thermodynamics and statistical physics may be found in [6] and [16].

1.8 Exercises
Solutions to these exercises, along with further exercises and their solutions, will be found at:

www.oup.com

1. Show that the number a is a fixed point of the dynamical system

X(n+1) = f((Xm),


www.oup.com
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if a satisfies the equation:

a= f(a).
Hence show:

(a) That a = 3 is the fixed point of the dynamical system
X(n+1)=2X({n) —3.

(b) That the dynamical system
X(n+1)=rX@) +b

only has a fixed point at infinity if » = 1.

Obtain and verify the two fixed points of the dynamical system
X(n+1)=[X(n)+4]1X{n)+2.

Calculate X (n) to four-figure accuracy for initial values X (0) = —1.01, —0.99, and —2.4 taking
values of n up to n = 7 and comment on the results.
The logistic equation of population growth takes the form

X+ 1D =0+rXn —bX%n)

where r is the growth rate (r = births — deaths) and b = r/L, where L is the maximum population
which the environment can support. Obtain the two fixed-point values of the system and briefly
comment on their physical significance.
For any system which undergoes a single-phase transition, two of the fixed points may immedi-
ately be identified as the low-temperature and high-temperature fixed points. Discuss the physical
significance of these points and explain why they are attractive.

How would your conclusions be affected if we chose to apply these arguments to the
one-dimensional Ising model as a special case?
A system has energy levels E; = 0, €1, €3, €3, ... with degeneracies g; = 1,2,2,1,.... The
system is in equilibrium with a thermal reservoir at temperature 7', such that e PEi « 1 for j >4
Work out the partition function, the mean energy and the mean squared energy of the system.
N.B. An energy level with a degeneracy of two implies two states with the same energy. The partition
function is a sum over states, not levels.
When a particle with spin % is placed in a magnetic field B, its energy level is split into =uB
and it has a magnetic moment 4y (respectively) along the direction of the magnetic field. Suppose
that an assembly of N such particles on a lattice is placed in a magnetic field B and is kept at
a temperature 7. Find the internal energy, the entropy, the specific heat, and the total magnetic
moment of this assembly.
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EASY APPLICATIONS OF RENORMALIZATION
GROUP TO SIMPLE MODELS

In this chapter we illustrate the concept of renormalization group (RG) by applying the
method to some very simple models.

We start with a one-dimensional magnet, in which the individual, microscopic magnets
either point up or down but not in any other direction. In physics this is known as the
one-dimensional Ising model. The problem it poses is something of a “cheat,” because not
only can it be solved exactly but the approximate RG method is readily converted to an
exact solution! Nevertheless, it is a nice introduction to how one may calculate the partition
function recursively.

For the benefit of those who are not familiar with Hamiltonian systems and partition
functions, we next apply the method to a two-dimensional percolation problem. This is not
only a more realistic case but also merely requires simple probabilities, rather than partition
functions.

Lastly we consider the method applied to a two-dimensional version of our magnetic
model (properly known as the two-dimensional Ising model). This is a more realistic case
than the one-dimensional magnet and also has the salutory effect of demonstrating how
complications can arise when we attempt to carry out the RG algorithm.

2.1 A one-dimensional magnet

In Section 1.2.3, we discussed the microscopic model of a gas which we referred to as an
ideal gas and in Section 1.5.1 we gave a general discussion of magnetic models and their
relationship to the quantum concept of “spin.” Now we have our first encounter with a simple
model for a ferromagnet. We shall keep the treatment very simple and return to a more
comprehensive look at the subject of magnetic models in Chapter 7.

The idea of a one-dimensional magnet (or one-dimensional Ising model) is illustrated in
Fig. 2.1. We can envisage a long line of N little magnets, each of which can have its north
pole pointing up or down but not in any other direction. To be a shade more technical, we
shall refer to these microscopic magnets as “dipoles.” In later chapters, we shall employ more
conventional physics usage and refer to them as spins.

Now, we can envisage two extreme situations:

1. All the dipoles are aligned in the same direction (either up or down). Then our magnet
has a net magnetization.
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1 2 3 4 5 N-1 N

F1G. 2.1 A one-dimensional linear chain of N dipoles or spins. By convention, the arrow
head corresponds to the “north pole.”

2. The dipoles have a random distribution between up and down such that there is no
overall magnetization.

From statistical physics we know that the probability of any actual state (including the
above two extreme cases) is determined by the energy associated with the configuration and
by the absolute temperature of the system. If we replace the discrete energy states E; of
eqns (1.5) and (1.6) by a continuously varying energy which we denote by H, then these
equations may be written as:

o—H/KT

p(H) = — 2.1
and

Z=" e M (2.2)

states

where Z is, as usual, the partition function.!2

Then we follow the basic programme of statistical physics:
1. Evaluate the partition function Z.
2. From Z we evaluate the free energy F, using the “bridge equation.”
3. From F, we calculate the macroscopic variables such as specific heat or the

magnetization.

These are our objectives and in the next section we shall put together a simple model with
the required many-body properties to allow us to relate the configurational energy H to the
microscopic properties of the system.

12 may of course be objected that if we change to a continuous variable, then the “sum over states” should be
an integral over states. We shall simply blur such distinctions at this stage, as we are concerned with establishing
the general idea.
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2.1.1 The model

We have briefly discussed many-body models for a gas in Section 1.2.4 and now we consider
the analogous problem for our line of dipoles as illustrated in Fig. 2.1. Let us label the
individual dipoles (or lattice sites) by a number i where i ranges from 1 to N. Then, let us
consider the effect of imposing a uniform magnetic field, which we denote by B in a direction
of right angles to the line of spins.!3 Then at any particular site, there are two possibilities
for the energy Hp of that dipole due to interaction with the applied field, thus:

Hp = —B spinup, (2.3)
Hg =B spin down. 2.4)

We can introduce interactions between dipoles by supposing that the energy Hj;, of an
interacting pair is given by

H; = —J both spins up (or down); (2.5)
Hy=1J spins in opposite directions. (2.6)
In order to simplify matters we make the further assumption:
Interactions are limited to nearest-neighbor pairs.

Note that this is still a full many-body problem, because:
e If dipole 1 interacts directly with dipole 2
e And dipole 2 interacts directly with dipole 3
e Then dipole 1 and dipole 3 interact indirectly.

We can summarize all this by writing the total energy H as

N N
H=Hg+H =-BY Si—J) S5 (2.7)
(i,7)

i=1

where S; is a site variable such that:
S; = =£1, (2.8)

and (i, j) means that the double sum is restricted to nearest neighbor pairs. Note that the
double sum counts each dipole pair twice as (for instance) i = 1, j =2 andi =2, j = 1.
Hence, when we carry out the summation, we must be careful to count each pair once only.
In eqn (2.13) we shall introduce a notation which avoids this ambiguity.

13 Tt is usual in physics to represent a magnetic field by the letter H. But in theoretical treatments it is absolutely
sanctified by tradition to reserve H for the energy or Hamiltonian. Some books distinguish between the two by using
different letter fonts but we prefer to follow the example of others and use B for magnetic fields.
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Substituting (2.7) into (2.2) we have the partition function as

states

N
Z= exp [BZSHFJZS,-S,}/M. (2.9)
i=1 (i,7)

As we are interested in spontaneous magnetization in the absence of an applied field we
simply set B = 0 to obtain the partition function as

J
Z:Zexp{ﬁZSiSj}, (2.10)
(i,J)

{8}

where the first summation stands for “sum over all possible configurations of the set of
variables {S;} fori =1,2,...,N.”
Evidently the next stage is to work out the partition sum but before doing that we should
take one more step and write:
K =J/kT, (2.11)

Here K is known as the coupling constant and in future we shall often write our partition
function in terms of it, as

Z:Zexp{KZSiSj} = > [ expiksis;). (2.12)
() (i.J)

{S} .
where we have again used the property of the exponential:

b

expla+b+c---}=e"xe” xe x---.

2.1.2 Coarse-graining transformation
Consider eqn (2.11) for the partition function, thus:

Z=Y []exptks;Sj}=>_]]exptKSiSis1} (2.13)
{S} i

{S} G.J)

where the second step is just a different way of representing the “nearest neighbor”
characteristic of the model. Re-writing in this way allows us to further write this as:

z=Y" [[ expl&Si(Sic1+Sizn) (2.14)

{S} i=2,4.6,...

That is, the full sum is now expressed in terms of the sum over even spins only.
Now do apartial sum over all the even spin states: So+1, S4 = *£1, .. .. Inother words we
put S; = L1 foralli(=2,4,6,...). The result is a new partition function, corresponding to
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the lattice sites labeledi = 1, 3, 5, .. .,. We call this new partition function Z’ and write it as

7' = Z 1_[ exp{+K(Si—1 + Si+ 1)} +exp{—K(S;—1 + Sit D} (2.15)
{---81,83,85--- }i=2,4,6,...

For convenience, we re-label spins on the new latticeasi = 1,2,3, ..., N/2. Hence

7' =) ] [lexplK (Si + Si+1)} + exp(=K (S + Si+1)}]. (2.16)
{S} i

Now if we insist on invariance of Z under the renormalization group transformation, as
discussed in Section 1.7, we require Z' to take form:

z' =Y [ £ exp(K'S;Sis). (2.17)

{sy i

In other words, this is just like we started out with, but now K has been replaced by K’ and
there are N /2 rather than N lattice sites. Equating the two forms of the partition function,
Z = Z', yields:

exp{K (S; + Si+1)} +exp{—K (Si + Si+1)} = f(K) exp{K'S; Sit1}. (2.18)

We now wish to find a relationship between the new coupling constant K’ and the original
one K. We also want to identify the form taken by the function f(K).

2.1.3 Renormalization of the coupling constant
Let us consider two specific cases:

Case 1: S,‘ = Si+l ==l

Equation (2.18) becomes:

exp{2K} + exp{—2K} = f(K)exp{K'}. (2.19)

Case 2: S,' = _Si—H = =1
Equation (2.18) becomes:
2= f(K)e K (2.20)

Equations (2.19) and (2.20) can be written as:
F(K)eX' = 2cosh2K, (2.21)

and )
F(K)e* =2, (2.22)

respectively, where we have changed to exponential notation.
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Now to obtain a solution, we divide (2.22) into (2.21) with the result:
XX = cosh2K. (2.23)
Or, taking logs of both sides, and dividing across by 2:
K’ = }Incosh2K. (2.24)

Next, re-arrange (2.24) as:
X' = cosh!/2(2K), (2.25)

and substitution of this into (2.21) yields:
f(K) = 2cosh!'/?(2K). (2.26)
We can write the relationship (2.18) between the old and the new partition functions as:
Z(N,K) = f(K)N?Z(N/2,K'), (2.27)

which should be taken in conjunction with (2.24) and (2.26).

In the next two subsections, we show how eqn (2.27) may be used to calculate the partition
function recursively.

2.14 The free energy F

As always in statistical physics, we ultimately wish to find the free energy from the bridge
equation, F = —kT In Z. Because the free energy is extensive,'* we must have

F = Ngqg (say), (2.28)

where g does not depend on N but will depend on K. Take logarithms of both sides of
eqn (2.27) and put
InZ(N,K)=Ng(K), (2.29)

to get
N N ,
Ng(K) = £ In f(K) + Eq(K ). (2.30)

Then re-arrange and substitute for f(K) from (2.26):

g(K') = 2q(K) — In [2cosh1/2(2K)] . 2.31)

This recursion relation goes in the direction of reducing K (with the relationship between K’
and K given by eqn (2.24)).

14 That is, it depends on the size of the system, in this case, on N.
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We can invert these recursion relations as given by (2.23) and (2.31) to go the other
way, thus:

K = cosh™!(e*K"); (2.32)
g(K) =312+ 1K'+ $q(K). (2.33)

In the following section we use these equations to calculate the partition function
recursively.

2.1.5 Numerical evaluation of the recursion relation
For sake of simplicity, we divide the calculation into steps.

Step 1 We begin at high temperatures. Here K’ is small so the interaction between dipoles is
negligible and the partition function can be easily calculated as follows. In (2.9), we are now
going to consider the high-temperature case where we can neglect the coupling constant. As a
temporary device, let us assume that there is an applied field B. Then (2.9) can be written as:

N
Z= Znexp{BS,-/kT}, (2.34)
sy i
where we again use the “exponential property.” Then summing over possible spin states

S; = £1, we have

N
Z = [ | lexp{B/kT} + exp{—B/kT}] = 2" cosh™ {B/kT}. (2.35)

1

For sufficiently high temperatures, we can neglect the exponent for any given value of B and
hence, recalling that cosh(0) = 1, we have the high-temperature partition function as:

Z =2V, (2.36)
so for free spins, Z ~ 2V,

Let us guess that an appropriate value of the coupling constant is K’ ~ 0.01, therefore from
the definition of ¢ in eqn (2.28) we have:

1 1
g(K'=001)=—InZ=—Mm2" =In2. (2.37)
N N

Step 2 Substitute for K’ in (2.32) to obtain:

K = 0.100334. (2.38)
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K=0 K =infinity
O—— - - - - - - - - - - - - - - = —_— > —>» 0
High temperature Low temperature

F1G.2.2 Coupling constant “flow” under RG transformations: one-dimensional Ising model.

Step 3 Calculate g (K) from (2.33):
q(K) =42+ 3 %001+ 3In2. (2.39)

Carrying on in this way, we get the same numerical result (to six significant figures) as the
exact result for the one-dimensional Ising model:

J N
7z = [2cosh <ﬁ>:| . (2.40)

In general, this procedure yields only the trivial fixed points at K = 0 or oco. It is more
difficult in higher dimensions, but for d = 2 we get the nontrivial fixed point K = K.. We
look briefly at this case in Section 2.3.

However, before we turn to the more realistic case of two-dimensional percolation, it is
interesting to consider what is known as parameter flow. If we keep on iterating eqns (2.32)
and (2.33), then the value of the coupling constant increases at each step, and in this trivial
problem we can carry on until K becomes infinite (corresponding to 7 = 0). Each iteration
of (2.32) and (2.33) is a renormalization group transformation or RGT, and the coupling
constant increases with each such RGT.

The process is illustrated in Fig. 2.2. In this sense the coupling constant is said to flow from
(in this case), zero to infinity. Or, in general, we say that coupling constants flow under RGT.

We should also note that the operation of the RGT is equivalent to a change of scale
and that the same effect can be achieved by varying the temperature. For this reason the
temperature is referred to in this context as a scaling field.

We shall return to these ideas in greater detail in Chapter 8.

2.2 Two-dimensional percolation

Percolation is something which is familiar to all of us in everyday life, from hot water
percolating through coffee grounds to our bath water percolating through a sponge. The
phenomenon is of great practical significance in industrial applications such as filtration,
chemical processes and catalysis, while in the environment there is interest in the extraction
of water or oil from porous rock.

Although porous rocks or bath sponges are probably rather irregular in respect of pore
size and distribution, we may nevertheless construct an interesting mathematical model of
percolation processes by considering a regular cubic lattice. As usual, for convenience, we
look at a two-dimensional version, which is the square lattice. The situation is illustrated in
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F1G. 2.3 Site percolation. Open circles denote lattice sites which are occupied. Two or more
adjacent occupied sites constitute a cluster. Here we show a cluster of 10 occupied sites.

Fig. 2.3. The lattice sites are the intersections of the dotted lines and we show that a site is
occupied by enclosing it by a circle. Evidently this is a Boolean model (just like the Ising
model of magnetism) in that sites are either occupied or not.

If two or more neighbouring sites are occupied, we refer to that as a cluster. It should be
noted that “nearest neighbor” means “along a dotted line.” Along a diagonal is “next nearest
neighbor.” Figure 2.3 shows a cluster of ten occupied sites and the situation of interest is
when a cluster is large enough to span the lattice from one side to the other.

This is a very simple model which is known as site percolation. In the next section we
shall consider an equally simple model which is called bond percolation. It is worth noting
that both these models are relevant to other physical processes ranging from the spread of
forest fires to predator—prey biological systems.

2.2.1 Bond percolation in two dimensions: the problem

Figure 2.4 shows the “same” cluster as in Fig. 2.3, but this time the cluster is defined by ten
bonds. If the probability of there being a bond between any two sites is p, then our basic
problem may be stated as: how does the size of a cluster depend on p?

Evidently if p is small, then clusters will tend to be small, and the converse, must also be
true. If follows that, for sufficiently large values of p, we may expect a single cluster which
is large enough to extend from one side of the lattice to the other. Hence, as we increase p
from zero, there must be some critical value

P =Dpe (2.41)

for which a single cluster extends from one side of the lattice to the other. Obviously for a
one-dimensional lattice p. = 1.0, as this amounts to a certainty that every pair of sites will
be bridged and this is necessary for the cluster to span the entire lattice.
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F1G. 2.4 Bond percolation. Bonds are denoted by solid lines joining lattice sites. The cluster
shown here is the analogue of the cluster shown in Fig. 2.3 with bonds between sites
replacing occupied sites.

It can also be shown (see Appendix C) that for a square lattice in two-dimensions the
critical probability is
pe =0.5. (2.42)
This gives us a good test for the RG procedure: we would like to calculate the critical
probability for a two-dimensional square lattice. First we consider some aspects of a statistical
formulation of the problem.

2.2.2 The correlation length

Percolation (as defined here) is a purely geometrical problem and, unlike for many of the
systems we consider, we do not have a Hamiltonian nor need we consider thermal effects.

Nevertheless, it is tempting to draw an analogy between percolation and, for instance,
magnetism. In percolation, as we increase the probability of bond formation, the number
and size of the clusters will grow until at p = p. the lattice is spanned by at least one
cluster. Similarily, if in the magnetic problem we increase the strength of the coupling K (or,
equivalently, reduce the temperature), then clusters of spontaneously aligned lattice spins
will grow in number and size until the entire lattice is aligned.

In both problems, we must resort to statistics and introduce probabilities into our descrip-
tion of the system. Let P(r) be the probability that two randomly chosen sites, distance r
apart, are connected by a single cluster. Then for p < p., all clusters will be subcritical and
we can write:

P(r)y—0 asr— oo for p< pc. (2.43)

It is usual to introduce a correlation length & by taking the asymptotic (i.e. r — 00) form of
the probability in terms of an exponential, thus:

P(r)~e 1 as r — oo, (2.44)

where £(p) is the correlation length.
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As p — pc, we know that the correlation length must become infinity and it is
conventional to write it as

E~(p—p)" as p— p, (2.45)

for positive v. The exponent v is an example of a critical exponent and we shall discuss these
in more detail in Chapter 3, and again in Chapter 7.

2.2.3 Coarse-graining transformation

In the previous section on the one-dimensional magnet we discussed how we could do the
“sum over states” for alternate sites. In the percolation problem, we just have the actual sites
to work with and coarse-graining means removing sites from the lattice. In one dimension,
this means knocking out every other site and in two dimensions knocking out every other site
in two directions.

We can explain our coarse-graining transformation by reference to Figs 2.5 and 2.6, and
the RG algorithm as follows:

e Coarse-graining transformation

(a) Remove every alternate site from the lattice. Figure 2.5 shows the initial lattice. Open
circles denote lattice sites to be removed, while solid circles indicate sites which
will be retained and which will be part of the new lattice. Note that the number of
sites is reduced N — N /4 (and in d dimensions N — N/29).

’:_
{?-
.
o-
*
i
*
®

F1G. 2.5 Bond percolation: the original lattice prior to the RG transformation. Open circles
denote sites to be removed while solid circles denote sites to be retained. Solid lines are
bonds.
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F1G. 2.6 Bond percolation: the new lattice is defined by the solid circles and has been rotated
through /4 relative to the original lattice.

(b) Draw a new bond between any two sites in the new lattice if there were at least two
bonds joining these particular sites on the original lattice.!> The result is shown in
Fig. 2.6.

e Rescaling. Rescale the new lattice by reducing all lengths by a factor of b = /2. This
is because the new lattice has been rotated through an angle of 7 /4 relative to the initial
lattice and the new bonds lie on the old diagonals.

This completes a possible RG algorithm for bond percolation and our next step is to work
out the correspondingly recursion relation.

2.2.4 The recursion relation

If we consider a unit cell on the old lattice, then it will contribute a bond on its diagonal to
the new lattice, providing it has four, three, or two of its sides as bonds. The three possible
configurations are shown in Fig. 2.7.

We can work out the probabilities of these configurations as follows:

e Probability of a side being a bond on the old lattice = p

e Probability of a side not being a bond on the old lattice = 1 — p.
Hence:

e Probability of a configuration (a) = p*;

e Probability of a configuration (b) = p>(1 — p);

e Probability of a configuration (c) = p>(1 — p)>.

15 This ensures that any sites on the new lattice which were connected on the old lattice remain connected on the
new lattice. Thus this particular coarse-graining procedure preserves lattice connectivity.



TWO-DIMENSIONAL PERCOLATION 65

(a) (b) (c)

F1G. 2.7 Bond percolation: three types of unit cell on the old lattice which can contribute a
diagonal bond to the near lattice. Note that there are three other versions of (b), depending
on which site of the square is not a bond, and, similarly, one other version of (c).

Now, the probability p’ that there is a diagonal bond on the new lattice is just the sum of the
probabilities of these configurations occurring on the old lattice. Noting that (b) can occur, in
four ways (increasing its probability by a factor 4) and (c) can occur in two ways (increasing
its probability by a factor 2), we have:

p=p*+4pP(1 — p)+2p*(1 - p)? =2p* - pt. (2.46)

This result is analogous to eqn (2.24) for the coupling constants in the one-dimensional
magnet. Now we have to find the fixed points.

2.2.5 Calculation of the fixed point: the critical probability

The fixed points are defined by the condition
p=p=p* (2.47)

Our last step is to solve (2.46) for its fixed points and identify the nontrivial or critical fixed
point.
Applying the condition (2.47), eqn (2.46) may be written as

p*—2p*+p=0. (2.48)
Now take out common factors, p and p — 1, to rewrite it as:
p(p =P’ +p—1)=0. (2.49)
Then the fixed points are given by

p*=0 and p*=1, (2.50)
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along with the roots of the quadratic equation:
P+p—1=0, (2.51)
thus:
-1£45
P=—p

Discarding the negative root (probabilities must be positive!) we have the third possibility as

(2.52)

p*=(/5-1)/2=0.62. (2.53)

Evidently p* = 0 corresponds to there being no bonds on the lattice while p* = 1.0
corresponds to all lattice sites being connected by bonds. In other words they are analagous
to the trivial high- and low-temperature fixed points in a magnetic system. Thus we may
conclude that the critical fixed point is given by

pe = p* =0.62. (2.54)

This is not the same as the exact result p. = 0.5, but is not so far away from it either.

2.2.6 General remarks on RG applied to percolation

Other simple calculations can be done. For d = 1, in both bond and site percolation, RG is
exact, as itis in the Ising model of ferromagnetism. For site percolation on a triangular lattice,
the two-dimensional case is exact. This is because the coarse-graining of the triangular lattice
leads to another triangular lattice.

We can improve the result for bond percolation on a square lattice by changing the RG
algorithm. We do this by giving priority to “left—right” bonds and ignoring effects due to
vertical bonds which would change the lattice topology.

This, of course, gives a one-dimensional character to the calculation but the renormalized
lattice is also “square” and is re-scaled by the factor b = 2. This procedure gives much more
accurate results for bond percolation on a square lattice. Further discussion of these points
can be found in the books [5, 7, 30].

2.3 A two-dimensional magnet

The magnetic model which we now study is a generalization of the one-dimensional chain
of dipoles studied in Section 2.1. In this case the dipoles can still only point up or down
but now they are arranged in a two-dimensional square array. The arrangement is illustrated
schematically in Fig. 2.8. This system is just the two-dimensional Ising model and its exact
solution due to Onsager is one of the triumphs of statistical physics. For further discussion
of this, see the book [29].
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F1G. 2.8 A two-dimensional array of dipoles: the plus signs denote dipole (or spin) vectors
pointing out of the page and the plain circles denote vectors pointing into the page.
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F1G. 2.9 Illustrating the nearest neighbors of site i, as summed in eqn (2.56).

2.3.1 The partition function

Although we have increased the number of dimensions from d = 1 to d = 2, the expression
for the partition function remains the same and we may take over eqn (2.12) as

z=Y ep|K Y Sis;) (2.55)

{8} (i)

In order to see the structure of this summation, we consider a particular value of the site
index i. Then, for that i, the particular term will be

7 = Z e KSi SIS+ S +S5) (2.56)

where we have labeled the four neighboring sites j = 1, 2, 3, 4, as shown in Fig. 2.9.
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2.3.2 Coarse-graining transformation

We carry out the same procedure as in one dimension and sum over the alternate spins. A
typical term from the sum in eqn (2.55) may be written as:

7 — Z._.[eK(S1+Sz+Sg+S4) + efK(Sl+S2+S3+S4)] e (2.57)

We continue with the same procedure as in d = 1 but find that new couplings are generated,
that is, not just nearest neighbors. In this way it can be shown that

Z= f(K)N/ZZ[Kl Z SiS;+ K> Z SiS;+ K3 Z Z SiSerSt:|a (2.58)
nn nnn
where:

Z = sum over nearest neighbors; (2.59)

nn
Z = sum over next nearest neighbors; (2.60)

nnn
Z Z = sum over 4 spins round a square. (2.61)

The new coupling constants are given by:

K1 = §Incosh(4K); (2.62)
Ky = % In cosh(4K); (2.63)

and
K3 = §Incosh(4K) — 1 Incosh(2K). (2.64)

An approximation is needed to carry this on. For form invariance we really need
Z(N,K)= fN?2z(N/2, K", (2.65)
if it is to work like the d = 1 case. One way of achieving this is to set
K, = K3 =0. (2.66)

Unfortunately there is then no nontrivial fixed point.
A better approximation is to set:

K=K +K» K3=0. 2.67)

In this case, we get a nontrivial fixed point with a prediction for 7, within 20% of the exact
result. The flow of the coupling constant under RGT is illustrated in Fig. 2.10. This is more
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K=0 K=K, K =infinity
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High temperature Low temperature

F1G. 2.10 Coupling constant “flow” under RG transformations in the two-dimensinal Ising
model. Note that in this case (unlike in Fig. 2.2) there is a nontrivial fixed point.

interesting than the one-dimensional case and we see that under RGT the system will move
away from the critical point K = K, and flow to one of the trivial fixed points at K = 0 or
K = oo. This is in fact a very important topological property of this type of flow in nontrivial
systems and we shall enlarge on this aspect in Chapter 8.

It is not easy to improve upon this. If K3 is included, then a poorer result is obtained.
However, it is possible to obtain nontrivial results by restricting the interactions at each RGT to
nearest neighbor and next-nearest neighbor and retaining only second-order in the expansion
of Incosh(4K) in (2.62)—(2.64). Denoting these new couplings by K and L, respectively,
one can obtain RG equations in the form:

K' =2K*+L; L =K?, (2.68)

and we shall discuss the associated fixed points in Section 8.4.2.

2.4 Exercises

Solutions to these exercises, along with further exercises and their solutions, will be found at:
www.oup.com

1. A linear chain Ising model has a Hamiltonian given by

N—-1
H=- Z JiSiSiy1-

i=1
Show that the partition function takes the form:
N—-1

ZNy = oN 1_[ coshK;,

i=1
where K; = J; /kT is the coupling parameter.

Obtain the spin—spin correlation function in terms of the partition function and show that for
uniform interaction strength it takes the form:

Gu(r) = (SnSn+r) =tanh” K.
where K is the coupling constant for the model.

Comment on the possibility of long-range order appearing in the cases: (a) 7 > 0; and
b)Y T =0.
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Show that the transfer matrix method may be extended to the case of an Ising ring located in a
constant field B and hence obtain the free energy per lattice site in the form:

|
f=—J— 5 In[coshB B + (%87 sinh? BB + ¢2P/)2],

where all the symbols have their usual meaning.
[Hint: When generalizing the transfer matrix to the case of nonzero external field remember that it
must remain symmetric in its indices.]

Obtain an expression for the specific magnetization m = (S), and discuss its dependence on the
external field B comment on your results.
The RGrecursion relations for a one-dimensional Ising model in an external field B may be written as;

(S 0 S (2 5 ))
G+rnd+xy) 2 d+x)

where x = ¢=4//kT apnd y = e B/KT Verify the existence of fixed points as follows: (x*, y*) =
(0,0); (x*, y*) = (0, 1) and a line of fixed points x* = 1 for 0 < y* < 1. Discuss the physical
significance of these points and sketch the system point flows in the two-dimensional parameter
space boundedby 0 <x <land0 <y <1.
Verify that summing over alternate spins on a square lattice results in a new square lattice rotated
through 45° relative to the original lattice and with a scale factor of b = +/2.

Also verify that the effect of such a decimation on the Ising model is to change the original
partition function involving only pairs of nearest neighbors to a form involving nearest-neighbors,
next-to-nearest neighbors and the product of four spins taken “round a square.”
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MEAN-FIELD THEORIES FOR SIMPLE MODELS

In this chapter we deal with two microscopic mean-field theories, the Weiss theory of
magnetism and the Debye—Hiickel theory of electrolytes, respectively. Both of these the-
ories are also self-consistent theories, and in our exposition we are careful to emphasize the
difference between the mean-field and self-consistent assumptions. We conclude the chapter
with a discussion of the Landau theory of critical phenomena. This is a macroscopic mean-
field theory but its self-consistent nature is less obvious. We conclude by noting that the Van
der Waals equation of state for a nonideal gas (which is derived as an application of renor-
malized perturbation theory Section 4.5) can also be interpreted as a macroscopic mean-field
theory for the gas-liquid phase transition. However, we shall not pursue that here. Further
discussion can be found in the books [29] and [32].

3.1 The Weiss theory of ferromagnetism

The Weiss theory dates from 1907, before the formulation of quantum mechanics, but we
shall present a slightly modernized version which acknowledges the existence of quantum
physics.

3.1.1 The ferro-paramagnetic transition: theoretical aims

When a piece of ferromagnetic material is placed in a magnetic field B, a mean
magnetization M is induced in the material which is proportional'® to B. Then, taking one
coordinate axis along B, we can work with the scalars B and M which we assume to be in
the same direction.

The relationship between the applied magnetic field and the resulting magnetization is
given by the isothermal susceptibility, as defined by the relation:

X7 = (%) . 3.1)
9B ),

Note this is an example of an response function. In a fluid, for instance, the analogous response
function would be the isothermal compressibility.

Accordingly, our general theoretical aim will be to obtain an expression relating
magnetization to the applied field. However, in order to have a specific objective, we will seek
a value for the critical temperature T, above which spontaneous magnetization cannot exist.

16 We are assuming here that the magnetic material is isotropic.
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3.1.2 The mean magnetization

The basic model of the magnetic material is much the same as used in Chapter 2 and consists
of N spins on a lattice. This time we assume that each has magnetic moment py (up or
down), corresponding to the spin S; at the lattice site labeled by i, taking its permitted values
of §; = £1. The instantaneous state at any one lattice site is therefore given by

n = £puo.
We may define the magnetization M,
M = Np,
where 1 is the average value of the magnetic moment at a lattice site.

It is helpful to consider two extreme cases:

o If all spins are oriented at random then ;& = 0 and so M = 0, and hence there is no net
magnetization.

e If all spins are lined up then ;& = p¢ and so the net magnetization is M, = N 119, which
is the largest possible value and is often referred to as the saturation value.

In between these extremes there is an average magnetization appropriate to the
temperature of the system:

a=) PGn, (3:2)

states

where P () is the probability of any particular value u of magnetic moment. This dependence
on temperature is illustrated qualitatively in Fig. 3.1.

3.1.3 The molecular field B’

We assume that any spin experiences an effective magnetic field Bg, which is made up of an
externally applied field B and a molecular field B” due to spin—spin interactions.

M

o

F1G. 3.1 Magnetization as a function of temperature.
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This is the mean-field approximation

Bs=B+B. (3.3)

At thermal equilibrium the probability of any value of the magnetic moment is given in terms
of the associated energy by eqns (2.1) and (2.2), and identifying the “magnetic energy” as
H = —uuBg, we have

P(p) = e“BE/kT/ Z oM Be/KT (3.4)

states

and hence the mean value of the individual magnetic moments is

= Z Me“BE/kT/ Z M BE/KT (3.5

states states

The possible states of the individual magnetic moments are given by u = g, thus the
expression for the mean becomes

Moe‘“’BE/kT _ uoe_”"BE/kT

= eMoBe/KT 4 o—poBe/kT — ° (3.6)
and so
_ Ho /
{i = o tanh [—(B +B )] . 3.7)
kT
Or, in terms of the total magnetization of the specimen, we may write this as
_ Mno ’
M = Nji = N o tanh [ﬁ(B +B )] : (3.8)
But N g = M« is the saturation value and hence we have
Mo ’
M = Moo tanh [k—T(B +8]. (3.9)

which gives the magnetization at any temperature 7" as a fraction of the saturation
magnetization, in terms of the applied field B and the unknown molecular field B’. This
means, of course, that we only have one equation for two unknowns, M and B’.

3.1.4 The self-consistent assumption: B’ o« M

We are interested in the case where there is permanent magnetization which can be detected
even when the external field B has been set to zero. Under these circumstances, the molecular
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field and the magnetization must be related to each other in some way. The self-consistent
step which can close eqn (3.9) is to assume that B’ is a function of M, and the simplest such
assumption is B’ oc M. This is such an important step that we highlight it as:

This is the self-consistent assumption:B’ o« M.
We can identify the constant of proportionality in such a relationship as follows. For any one
spin at a lattice site,
e Let z be the number of neighboring spins,
e Let z be the number of neighboring spins up,
e Let z_ be the number of neighboring spins down.

Hence we may write

4y =2 M
2 M
and so
M
24 — 22— =zM—OO. (3.10)

On this picture the average energy of interaction of one spin with its neighbors is
AE = +uoB’

and, from a microscopic point of view, we can express this in terms of the quantum-mechanical
exchange interaction as
AE = J(z4 — z-).

Equating these two expressions gives us

woB = J(zy —z). (3.11)

From this result, and using eqn (3.10) for (z+ —z—), we obtain an expression for the molecular
field as

J J M
B=—(zy—72-)=—2z2—. (3.12)
Mo mo Mo
Lastly, we substitute for B’ into equation for M:
J M
—tnh |2 (B 4+ 2. 2, (3.13)
Moo kT no Moo

and obtain a closed equation for the magnetization of the system. For spontaneous mag-
netization, we have B = 0, and so

M J M
M ann [_Z . _} . (3.14)
M
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We may solve this for the critical temperature above which spontaneous magnetization
cannot occur. We note that the result depends on the coupling strength J and the number of

nearest neighbors (in other words, the lattice type) but not on . The simplest method is
graphical. The spontaneous magnetization is given by plotting the graph of

zJ
X =tanh | — X 3.15
(%) a.15
and looking for the intersection with the straight line

X = Ms/Mom

where M is the spontaneous magnetization.

3.1.5 Graphical solution for the critical temperature T

Let us anticipate the fact that eqn (3.15) can be solved for the critical temperature 7, and
rewrite it as:

1.
X = tanh <—X) (3.16)
T
where
zJ
T. = = (3.17)

We note that in general 7, depends on the lattice type (simple cubic, body-centered cubic
etc.), through the parameter z, the strength of the interaction J and the Boltzmann constant k.
Now, for the case T = T¢, eqn (3.16) reduces to

X =tanh X,
and for small values of X, this becomes
X=X

and the only possible solution is X = 0, corresponding to there being no mean magnetization.
In general this is true for 7./ T < 1 and so the only possibility of an intersection at nonzero
X isfor T/ T > 1, as shown in Fig. 3.2. We can summarize the situation as follows:

e T>T. X=0, M =Q0:disordered phase;
e T <T. X#0, M # 0:ordered phase.

As the transition from a disordered to an ordered phase is from a more symmetric to a less
symmetric state, such transitions are often referred to as symmetry-breaking.
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1.0 ~ a>1
tanh(aX)
0.8 - a=1
X=X
0.6 -
a<l
04
021
| | | | | X
0.2 0.4 0.6 0.8 1.0

F1G. 3.2 Graphical solutions of eqn (3.16). Note that here a = T,/ T .

3.2 The Debye-Hiickel theory of the electron gas

We can also apply the concept of the self-consistent field theory to the problem of a plasma
or electrolyte, where the interaction between pairs of particles is the Coulomb potential.

The theory dates back to 1922 and, like the Weiss theory of ferromagnetism, is an ancient
theory which is still close to the frontiers of many-body physics even today. It is not perhaps
quite as important as the Weiss theory, but is of general relevance to the perturbation treatment
of the electron gas at high temperatures or to electrolytes in the classical regime. It is also
of relevance in rheology where it can be used to describe the mutual interactions of particles
suspended in a fluid.

Although we have already taken a brief look at this topic in Section 1.2.1, it is worth
stating our theoretical objective here, as follows:

We wish to calculate the electrostatic potential at a point r due to an electron at the origin
while taking into account the effect of all the other electrons in the system.

3.2.1 The mean-field assumption

We shall discuss an idealized version of the problem in which N electrons are free to move in
an environment with spatially uniform positive charge, chosen such that overall the system is
electrically neutral. Both negative and positive charge densities are numerically equal to en o,
where e is electronic charge and n, is the number density when the electrons are spread out
uniformly.

Consider the case where one electron is at r = 0. We wish to know the probability p(r)
of finding a second electron a distance r away. At thermal equilibrium eqns (2.1) and (2.2)
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apply, so this is given by
e~ W)/ kT
Z 9
where as usual Z is the partition function and here W (r) is the renormalized interaction

energy, which takes into account the collective effect of all N electrons. We expect that (like
the bare Coulomb form) the dressed interaction will satisfy

p(r) = (3.18)

W(r)—0 as r — oo. 3.19)

It should be noted that W (r) is analogous to the molecular field introduced in the Weiss
theory and that (3.18) and (3.19) together amount to a mean-field approximation. Then, the
probability P, (say) of finding a second electron in the spherical shell between r and r + dr
around the first electron is just

1
P, = P(r) x 4zr’dr = ze*W(’)/kT x 4z r2dr, (3.20)
and so the number of electrons in the shell is
N
N, =NP, = Ee—WW"T x 4zr? dr. (3.21)

Hence, the number density n(r) of electrons in the shell is given by

NP _ N _weykr

n(r) = mldr Ee_ (3.22)

Now consider the ratio of this density to that at some other r = R, thus:

n(r) e—W()/kT

) = WA (3.23)
Further, let us take R — 00, and using (3.19), we have

e WR/KT _,

and so eqn (3.23) may be written as

1) W (3.24)

n(o0)

Or, in terms of the uniform number density introduced at the beginning of this section:
Neo = n(00), we may rearrange this result into the form:

n(r) = noge” WO/ (3.25)
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3.2.2 The self-consistent approximation

Debye and Hiickel (1923) proposed that ¢ should be determined self-consistently by making
a “continuum approximation” and solving Poisson’s equation (from electrostatics), thus:

V2 = —dmp(r), (3.26)

where p(r) is the electron charge density. In this case, the electron charge density may be
taken as

p(r) =en(r) — enco,

and the Poisson equation becomes
V2p(r) = —4menao{e /KT _ 13, (3.27)

where we substituted
W =ep(r), (3.28)

into the right-hand side of eqn (3.25) for n(r), and ¢ () is the self-consistent field potential.

3.2.3 The screened potential

If we restrict ourselves to W << kT (i.e. the high-temperature case), and expand out the
exponential to first order, Poisson’s equation further becomes

A e’nocd
Vi = — % 3.29
¢ T (3.29)
with solution readily found to be
e
¢ = () expl=r/in). (3.30)
where [ is the Debye length and is given by
A e*neg 172
b=|—+— . 3.31
D |: T :| (3.31)

Equation (3.30) represents a screened potential (Fig. 3.3). Physically, the Debye length
is interpreted as the radius of the screening cloud of electrons about any one electron. This
can also be interpreted as “charge renormalization,” in the following sense

e — e x exp{—r/Ip}.

Note that it is necessary to consider the circumstances under which the cloud of discrete
electrons can be regarded as a continuous charge density.
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F1G. 3.3 Comparison of the Coulomb potential (full line) with a screened potential
(dashed line).

3.2.4 Validity of the continuum approximation

The continuum approximation should be valid for the case where the distance between
particles is much smaller than the Debye length. That is

Ip> N3 or >N

and from eqn (3.31)
8732 N2 B2 « 1,

where 8 = 1/kT.

3.3 Macroscopic mean-field theory: the Landau model for phase transitions

As a preliminary to the Landau model, we state our theoretical aims: we wish to calculate
the critical exponents of the system.

3.3.1 The theoretical objective: critical exponents

We have already met a critical exponent in Section 2.2.2, where we discussed the subject of
percolation: this was associated with the correlation length and defined by eqn (2.45). Now,
bearing in mind the analogy between probability in percolation and temperature in thermal
systems, it will not be too surprising that we can define some critical exponents in terms of
temperature. Here we shall introduce four critical exponents: those associated respectively
with the heat capacity C g, the magnetization M, the susceptibility X and the equation of state,
which is the relationship between the applied field B and the magnetization. The defining
relationships, which are no more than an arbitrary way of correlating experimental data, may
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be listed as follows:

Cp ~ ; 3.32
B ‘ T. (3.32)
T —T.\*
M~ — : (3.33)
1c
X r—T|™ (3.34)
T TC 9 .
and
B ~ |M|® sgnM, (3.35)

where sgn is the signum, or sign, function.!” These relationships define the exponents a, 8, y,
and 4. There are others, but we shall defer a more general discussion to Chapter 7 in the third
part of this book.

3.3.2 Approximation for the free energy F

This theory is restricted to symmetry-breaking transitions, where the free energy F and its first
derivatives vary continuously through the phase transition. We shall consider a ferromagnet
in zero external field as an example. Let us assume that F is analytic in M near the transition
point, so that we may expand the free energy in powers of the magnetization, as follows:

F(T,M) = Fo(T) + Ay (T)M? + Ag(T)M* + - - - . (3.36)

We note that only even terms occur in the expansion, as F is a scalar and can only depend
on scalar products of M. Referring to Fig. 3.4, we see that in broad qualitative terms, there
are only four possible “shapes” for the variation of F' with M, depending on the signs of the
coefficients A>(T) and A4(T).

We may reject two of these cases immediately on purely physical grounds. That is, both
cases with A4 < 0 show decreasing F with increasing M. This is unstable behavior. Thus,
for global stability, we have the requirement:

A4>0.

Refer now to the two left hand graphs, where in both cases we have A4 > 0. We shall
consider the two cases separately:

Case 1: A > 0: Here F has a minimum Fy at M = 0. There is no permanent magnetization,
so this can be interpreted as the paramagnetic phase, hence we may assume that this case
corresponds to 7' > T¢.

17 n fact sgnM = M/|M]| in this case.
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A2>0 A2>O
A4>O A4<0
;M P
F \F
Ay<0 Ay<0
Ay>0 M Ay<0

F1G. 3.4 Possible variations of the free energy F' with the magnetization M.

Case 2: Ay < 0: Here F has a maximum at M = 0, but two minima at M, corresponding
to permanent magnetization in one or other direction. Therefore we may interpret this as
being the ferromagnetic phase and assume that this case corresponds to T < Tg.

Thus we conclude that T = T, corresponds to A, = 0.

Now let us reconsider these two cases from a mathematical point of view. The conditions

for F' to be minimized are:
oF 9%F
— =0; — > 0.
oM ) OM? T

Accordingly, we differentiate the expression for F, as given by (3.36) to obtain:

s—;) = 24,(T)M + 4A4(T)M?, (3.37)
and re-examine our two cases:
Case 1: Here we have A, > 0, T > T; and clearly,

oF

— | =0 ifandonlyif M =0,

as M and M3 have the same sign, and A, and A4 are both positive, therefore no cancellations
are possible.
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Case 2: Here we have A < 0, T < T.. As M can point in one of two directions, we
temporarily restore vector notation. It follows that

oF

— ) =24,M+4A,M*M = 0.
BM)T oM+ 4Ay4

Now A can change sign so we write this as:
—2|A2[M + 4A4M>M = 0,
or
M = £(|A2[240) M,

where M is a unit vector in the direction of M. The fact that Aj changes sign at T = T,
implies that if we expand the coefficient A>(T") in powers of the temperature then it should
take the form:

Ar(T) = A (T — T¢) + Ax3(T — Tc)3 + higher order terms, (3.38)

where we have set Ao = Ay = 0.

We may summarize all this as follows:

ForT > 1T¢:
F(T, M) = Fy(T),

and thus corresponds to M = 0 which is the paramagnetic phase.
ForT <T.:

F(T, M) = Fo(T) + Ay (T)M?* + - - - ,

and corresponds to
M? = —A3/2Aq,

with
Ay = A (T - To).

Evidently this is the ferromagnetic phase.

Equation (3.36) for the free energy may now be written as
F(T, M) = Fo(T) — (A3, /2A)(T = To)* + -+ . (3.39)

Note that the equation of state may be obtained from this result by using the relationship
B=—-0F/oM)r.
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3.3.3 Values of critical exponents

Equilibrium magnetization corresponds to minimum free energy. From eqns (3.37) and
(3.38):

dF—zAM+4AM3—o
am ~ 7 T

=240 (T — To)M + 4AsM°,

and so
M=0 or M>~(T-T).

Hence
M~ (T —T)"? ~ 6.2,

and from (3.33) we identify the exponent j as:
B=1
To obtain y and §, we add a magnetic term due to an external field B; thus:
F = Fy+ Ao (T — T)M?* + AsM* — BM,

and hence

dr 3

— = —B +2A (T —TOM +4A4M° = 0.

dmM
This can be re-arranged as:

B =2A(T — T )M + 4AsM>. (3.40)

For the critical isotherm, T = T, and so B ~ M?3; or:

6 =3.

M
X=—])
),

we differentiate both sides of equation (3.40) for equilibrium magnetization with respect to B:

Lastly, as

1 =24, (T T)BM +12AM28M
== 21 c 9B 4 9B s

T T

and so,
-1
X = (2A2TC0C + 12A4M2) —1,
and from (3.33):
y =1.

These values may be compared with the experimental values: 8 = 0.3-0.4, § = 4-5, and
y =12-14.
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3.4 Exercises

Solutions to these exercises, along with further exercises and their solutions, will be found at:
WWWw.oup.com

1. On the basis of the Weiss molecular field theory, show that the Ising model cannot exhibit a spon-
taneous magnetization for temperatures greater than 7 = T¢, where the Curie temperature is given
by Tc = J / k.

2. An isolated parallel plate capacitor has a potential difference V between its electrodes, which are
situated at x = +a. The space between the electrodes is occupied by an ionic solution which has
a dielectric constant of unity. Obtain an expression for n(x), the space charge distribution, which
exists after the system has reached thermal equilibrium. For the sake of simplicity you may assume
that the potential difference between the plates is so small that eV < kT.

[Hint: take x = 0 as a plane of symmetry where:

1. n4(0) =n_(0) = ng (say)
2. the potential equals zero.]

3. Using the Landau model for phase transitions obtain values for the critical exponents g, y, and 8.
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PART II

RENORMALIZED PERTURBATION THEORIES
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4

PERTURBATION THEORY USING
A CONTROL PARAMETER

We have given a formal (if simplified) treatment of perturbation theory in Section 1.3, and
we shall presently make use of this when we apply it to nonlinear differential equations in
Chapter 5. However, in the present chapter we can cheat a little by simply expanding out the
exponential form in the partition function.

As we saw in Section 1.2.7, we can make the many-body partition function more tractable
by expanding out the interaction term in powers of the density (low-density expansions) or
in powers of 1/T (high-temperature expansions). In this context the temperature and the
density are regarded as control parameters since they control the strength of the interaction
or coupling.

We shall begin with the temperature and make a high-temperature expansion of the
partition function for a one-dimensional Ising model of a magnet. Strictly this is not really an
example of renormalization, as there is no actual renormalized quantity or quasi-particle in
the theory. But, it is a nice example of the use of diagrams and an effective renormalization
does emerge. The technique is also of interest for the way in which it can be extended beyond
its apparent range of validity.

In order to demonstrate the use of the density as a control parameter we consider a model
for a real gas with various assumptions about the shape of the intermolecular potential. We
show that it is possible to obtain “low-density” corrections to the equation of state for an
ideal gas.

The combination of these two topics provides us with an opportunity to reinterpret the
phenomonological Debye—Hiickel theory of Section 3.2 in terms of perturbation theory.

For the purposes of this chapter we shall need the Taylor series for an exponential
function:

2 x3 x5 s

X
x— — —_— e — o o 8 = —
¢ =ldxt ot ot => =,

along with that for a natural logarithm, thus:

x2 X
In(l4+x)=x——4+—+---, (4.1)
2 3
and the binomial expansion
-1
(a+x)"=a" +na"'x + Ma”_zxz + - 4.2)

2!
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4.1 High-temperature expansions

As usual, our starting point is the partition function,

Z =) exp{~pH}.

states

where H is either the energy or the Hamiltonian. We may expand out the exponential as
a power series in
B=1/kT,

thus:
exp(~BH} =1~ BH + B*H*/2+ -,

and in this way we can obtain all the thermodynamic quantities as power series in 8. We may
note the following general points.

e Forlarge T, only a few terms will be needed, because the “expansion parameter” is small.

e For T — T., we shall need lots of terms. This is the main limitation of the method but,
as we shall see, there are ways of extracting more information despite having made a
finite-order truncation of the series.

We shall work with zero external field. This means that we can evaluate thermodynamic
quantities, such as the order parameter and the heat capacity. However, in principle we shall
need B # 0, if we want to obtain the susceptibility. This requirement naturally complicates
terms at each order. Hence usually susceptibilities are worked out with fewer terms than
specific heats.!8

4.2 Application to a one-dimensional magnet

In principle, we can apply the technique to any model but we shall choose the Ising model.
We can also work the technique out for any number of dimensions but as usual we begin with
the case d = 1 as an easy example.

4.2.1 High-temperature expansion for the “Ising ring”

As in Section 2.1, we consider a one-dimensional chain of spins (or dipoles), but this time
we take the boundary conditions to have the periodic form

Sn+1 = 81, 4.3)
as illustrated in Fig. 4.1. We start with the identity:

et = coshA + sinh A, (4.4)

18 We can evade this problem by using linear response theory (see Section 7.4) to work out the zero-field
susceptibility.
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F1G. 4.1 A one-dimensional chain of dipoles with periodic boundary conditions.

and observe that if n = %1, then we can equally well write it as

e" = coshA + nsinh A. (4.5)
In this particular case
UES,'SJ'ZZEL (46)
from which
exp{K S;S;} = coshK + §;§; sinh K, 4.7)

where K = fJ is the coupling constant, as before. For the partition function Z, we again have

Z=Y exp(-pH} =) []exp(KSiS;}. (4.8)
(S} {S} (i,))

although it should be noted that we have reverted to the angle brackets around the indices i

and j, as used in eqn (2.7), to indicate that the sum in the Hamiltonian is restricted to nearest

neighbors. In turn this means that the product is over all nearest-neighbor pairs of lattice sites.
There are P such nearest-neighbor pairs, where (for periodic boundary conditions)

P = Nz/2, (4.9)

with N being the number of lattice sites and z the number of nearest neighbors to any lattice
site (also known as the coordination number). It should also be noted that the formula for P
is valid for the Ising model in any number of dimensions but (through its dependence on z)
depends on lattice type. For example, in the present case ford = 1, wehave P = 2N /2 = N.

Now we use the identity given as eqn (4.5), in order to rewrite the expression for the
partition function as

= [coshK]" Y " [[(1 + SiS; tanh k), (4.10)
S (i)

where we have factored out [coshK ]” from the repeated product.
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We shall carry out the analysis for the case N = 3 then generalize to any number of spins.
For convenience, we set:
v =tanh K. “4.11)

Then, we multiply out the product operator up to P = 3 x 2/2 = 3, thus:

1 1 1
ZN=
= Y > <14 uSiS + 528+ 8380)

3
cosh®K o= o7 i

4+ v2(851528283 + 51528381 + $2538381) + v3(51528:835351)),  (4.12)

where we have taken the factor cosh® K across to the left hand side for sake of convenience.
Note that the expansion is in powers of

v = tanh K = tanh(J/kT), 4.13)
and is therefore an example of a high-temperature expansion.

Now we do the sums over the spins states Sy, S», S3 = {S} and write the results out as
follows:

w2 x2x2=2F=2%=3. (4.14)
! 1

ol Z S51=5-5=0, Z §182 =0, andsoon. (4.15)

Si=—1 Sr=—1
v3 ) (8152)(85283) = $383 — $383 =0 and so on. (4.16)

N
Y NN Si(8)(83 881 =20 =8, @.17)
S1 S 83

It should be noted that for v3, all sums over Zj{i_ | are non-vanishing because each variable
is squared. This property may be expressed as:

1
Si =2 ifriseven,
Si=—1

=0 ifrisodd. (4.18)

Thus in the present case, only v9 and v contribute, hence:

Z3 = cosh> J (8 + 8v°) = 23(cosh® K + sinh? K). (4.19)
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4.2.2 Formulation in terms of diagrams

We assign a one-to-one correspondence between terms in the expansion for Z and graphs on
the lattice. For the particular example of N = 3 being considered here, this may be seen from
a comparison of eqns (4.12)—(4.15) with Fig. 4.2, where in both cases terms are ordered in
powers of v.

With this in mind, we may make the following points:

e Working out coefficients in the expansion is replaced by enumerating graphs on the
lattice.

e The topology of the graphs allows us to work out the coefficients in the expansion.

e Only graphs with even vertices contribute a non-vanishing coefficient. By an even vertex
we mean one with an even number of bonds emerging.

Hence only the graph of order v° and the graph of order vV (with N bonds) will contribute.
Thus for an Ising ring with N-spins, we have

Zy = coshV K 2N +2VvV) = 2V (coshV K + sinh”Y K). (4.20)
In general for any dimension of lattice, the Ising partition function may be written as

P
Zy = (coshK)P2N Zg(r)v’, 4.21)
r=0

where g(r) is the number of closed graphs that we can draw on the lattice, such that g(0) = 1.

lo
0)
v O O
2 3
/O O @)
O o o— 0 o \
$1S; S»S3 S3 Sy
O O @)
) / /\ OA
VU f—o0 o
N S5 83 $1S; S1S; $55553S:
@)

. RN

518, S383 S35

F1G. 4.2 Diagrams for high-temperature expansion of the Ising ring.
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In practice, the calculation of the partition function for the Ising model is, by this method,
equivalent to the problem of counting closed graphs on a lattice.

4.2.3 Behavior near the critical point

The expansion method is fine for T > T;. But we really want T — T and there we have
to reckon with nonanalytic behavior. We can improve the expansion method as follows. We
have previously encountered the idea of critical exponents in Section 3.3.1. Now we give a
more general definition of critical exponents, in the form:

FO) =A0S(1+60 +---), (4.22)

for T — T., where the reduced temperature is given by 6, = (T — T.)/T: and F stands
for any relevant macroscopic variable. We should note that the exponents are chosen such
that s > O to give a singularity for temperatures approaching the critical temperature and
y > 0in order to ensure analytic behavior at temperatures much greater than 7¢. As, in this
section, we are interested in behavior near the critical point, we shall ignore the corrections
required to give analytic behavior away from it. To do this, we simply set y = 0 and absorb
the correction term into the value of the prefactor A. Accordingly, we write F' as

_a(IY (S T Za(BY (2B
= (2) () A (-2 e
where § = 1/kT. Then we expand (1 — 8/8:)~*, using the binomial expansion, to obtain
@) ()
FO.)=A|— 1 — — | =
) (ﬁc[+sﬂc+2 i) "

ss+D---(s+Mm—-1) (/B " _ s+n
n ¢ (E) +---}=;anﬁ+‘ (4.24)

Now the convergence of this series will be limited by the presence of singularities. For

instance, a simple pole on the real axis could suggest the presence of a critical point. We

make use of the ratio test to examine the convergence. The radius of convergence r. is
given by:

rol = lim n

n—00 @, _|

Then we take the ratio of coefficients of 8" and "~! in the expansion:

an_ _ 1 L (s—=1)
ap—1 Be nBe

, (4.25)
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and carry out the following procedure:
e Plota,/a,_ against n.
e The intercept ~ 1/, gives the critical temperature.
e The slope >~ (s — 1)/B. gives the critical exponent.

Further discussion of this approach can be found in the book [29]. See Fig. 9.5 of that
reference where results are given for F = X, the susceptibility.

4.3 Low-density expansions

We shall consider a gas in which the molecules interact but we will “weaken” the interaction
(or coupling) by restricting out attention to low densities. Accordingly we shall formulate the
general theory on the assumption that interactions between particles will lead to perturbations
of the “perfect gas” solution. Moreover, to stay within the confines of the present book, we
shall only be able to treat the case of the “slightly imperfect gas™ as a specific example of the
method. With this in mind, it may be helpful to begin by considering the problem from the
macroscopic point of view and try to anticipate the results of the microscopic theory, even if
only qualitatively.

We know that the perfect gas law is consistent with the neglect of interactions between
the molecules, and indeed also fails to allow for the fraction of the available volume which
the molecules occupy. Thus, in general terms, we expect the perfect gas law to be a good
approximation for a gas which is not too dense and not too cold. For a system of N molecules,
occupying a fixed volume V, the perfect gas law, usually written as

PV = NkT, (4.26)

tells us the pressure P. However, if we rewrite this in terms of the number densityn = N/V,
then we can assume that this must be the limiting form (at low densities) of some more
complicated law which would be valid at larger densities. Thus,

P = nkT + O(n?), (4.27)

where for increasing values of number density we would expect to have to take into account
higher-order terms in n. Formally, it is usual to anticipate that the exact form of the law may
be written as the expansion

PV = NkT[B{(T) + By(T)n + B3(T)n> +---1. (4.28)
This is known as the virial expansion and the coefficients are referred to as the virial
coefficients, thus:

B1(T): the first virial coefficient, which is equal to unity;
B> (T): the second virial coefficient;
B3(T): the third virial coefficient;
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and so on, to any order. It should be noted that the coefficients depend on temperature
because, for a given density, the effective strength of the particle interactions will depend
on the temperature. It should also be noted that the status of eqn (4.28), on the basis of the
reasoning given, is little more than that of a plausible guess. In the next section, we shall begin
the process of seeing to what extent such a guess is supported by microscopic considerations.

4.4 Application to a ‘“‘slightly imperfect” gas

Now we turn our attention to the microscopic picture, and consider N interacting particles
in phase space, with the energy (or the Hamiltonian) as given by eqn (1.20). Although we
shall base our approach on the classical picture, we shall divide phase space up into cells of
volume Vy = h3. This allows us to take over the partition function for a quantum assembly
to a classical description of the microstates. Equation (1.6) generalizes to

1
7 = N e EX)/KT (4.29)
" cells

where X = (q,p) is the usual “system point” in phase space, the sum over discrete microstates
has been replaced by a sum over cells, and the factor 1/N'! is required for the classical limit
to take the correct form.

The cell size is small, being of the magnitude of the cube of Planck’s constant 4, so we
can go over to the continuum limit and replace sums by integrals, thus:

Z—>hl—3/dp/dq.

cells

Hence eqn (4.29) can be written as:

1 -
Z= W/dp] ~-/de/dq1 ~~-/dQN x ¢ F@p/kT, (4.30)

Note that the prefactor 1/N!h3N guarantees that the free energy is consistent with the quantum
formulation. Also note that we take the number of degrees of freedom to be determined purely
by the translational velocities and exclude internal degrees of freedom such as rotations and
vibrations of molecules. From now on in this chapter, we use ® or ¢ for potential energy in
order to avoid confusion with V for volume.

We can factor out the integration with respect to the momentum p, by writing the
exponential as

e E@@/KT _ o= XIL, 07 /2mkT  ,—@(@/kT

and so write the total partition function for the system as the product of Z, the partition
function for the perfect gas, with another function Q, thus

Z =700, 431
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where )
VN (2mmkT
Zy = N (T) ) 4.32)
and the the configurational partition function or, more usually, configurational integral Q
is given by
1 -
Q=yx / dqi - / dqye” PW/HT (4.33)

We shall restrict our attention to the important general case of two-body potentials where
N N
o= > ¢la—q;h= Y & (4.34)
i<j=1 i<j=1

and hence the function ®(q) will be written as the double sum over ¢;; from now on.

Evaluation of (4.33) for Q is difficult in general, and depends very much on the form
of the two-body potential ¢;;. For instance, for molecules with radius ~ b, the hard-sphere
potential is

¢us(r) = oo forr < 2b,
=0 forr > 2b, (4.35)

where we have taken the interparticle separation to be r. This potential is illustrated in Fig. 4.3.
Or, the more realistic Lennard—Jones (or “six—twelve”) potential is given by

brs(r) = 4e[(b/r)'? — (b/r)°] (4.36)

where ¢ is related to binding energy, and this is illustrated schematically in Fig. 4.4. Evidently,
if the temperature of the gas (and hence the kinetic energy of the molecules) is sufficiently

2b

F1G. 4.3 The potential equivalent to hard-sphere interactions.
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F1G. 4.4 A schematic impression of the Lennard—Jones potential.

low, a bound state may occur, as shown in the figure for an interparticle energy of Ej.
However, if the temperature is high (interparticle energy labeled by E» in the figure), then
the use of a hard-sphere potential might be a satisfactory approximation.

Other forms, such as the Coulomb potential, can be considered as required, but usually the
configuration integral can only be evaluated approximately. In the next section we consider the
use of the perturbation expansion in terms of a “book-keeping” parameter. This is introduced
as an arbitrary factor, just as if it were the usual “small quantity” in perturbation theory;
and, just as if it were the perturbation parameter, it is used to keep track of the various
orders of terms during an iterative calculation. However, unlike the conventional perturbation
parameter, it is not small and in fact is put equal to unity at the end of the calculation.

4.4.1 Perturbation expansion of the configuration integral

If the potential is, in some sense, weak (and we shall enlarge on what we mean by this at the
end of the section), then we can expand out the exponential in (4.33) as a power series and
truncate the resulting expansion at low order. In general, for any exponential we have the
result given at the beginning of the chapter, and expanding the exponential in eqn (4.33) in
this way gives us

s

o )\' Ky 1 N
§=0 " \i<j=1

where A is a “book-keeping” parameter (A = 1). Any possibility of low-order truncation
depends on integrals being well-behaved and this in turn depends very much on the nature
of ¢. Also, combinatorial effects increase with order A*, as follows:

s =0:

0o = V*N/dql .../qu _1, (4.38)
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N
(400 =v [dar- [aav | ¥ 4

i<j=I

= VﬁN/dql"'/d(IN(¢12+¢13 +é3+dra+---)

=V <//d(I1d(I2¢12 + //d(I1d(I3¢>13 +- ) . (4.39)

And so on. Noting that Q1 is made up of many identical terms, each of which is a double
integral over the same pairwise potential, it follows that we need to evaluate only one of these
integrals, and may then multiply the result by the number of pairs which can be chosen from
N particles. Hence

01 =—INN -1V P24, (4.40)
kT
where we have made the change of variables rj» = |q; — q2|), and the integration with

respect to the centroid coordinate R = (q; + q2)/2 cancels one of the factors 1/V.

Higher orders get more complicated and, as we shall see, diagram methods can be helpful.
But the real problem is unsatisfactory behavior when we attempt to take the thermodynamic
limit:

Lt N/V —-n, as N,V — oo.

The expansion fails this test as, at any order s, there are various dependences on 7, so that
it does not take the form expected in eqn (4.28). (In mathematical terms, the expansion is
inhomogeneous.)

This problem is not as serious as it might first appear, although our way of dealing with
it may look rather like a trick. First we recall that the object of calculating the partition
function is to calculate the free energy F' (and hence all thermodynamical properties). To do
this we use the bridge equation F' = —kT In Z (see eqn (1.125)), which tells us that F ~ Z.
Hence our trick is to work with In Q rather than Q (in other words, with the free energy
due to interactions) to get a new series. In practice this amounts to a rearrangement of the
perturbation expansion such that one finds an infinite series of terms associated with n, n?,
n3, and so on. Each of these infinite series must be summed to give a coefficient in our new
expansion in powers of n. We shall discuss some aspects of doing this in the next section,
along with the helpful introduction of Mayer functions.

However, we close here by reconsidering what we mean by saying that the potential
is “weak.” We obtain one immediate clue from the above problem with the perturbation
expansion, which is effectively (as is usual in many-body problems) in terms of the interaction
strength. Intuitively, we can see that if the density is low, on average the particles will be far
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N

F16.4.5 The Mayer function f corresponding to arealistic choice of interparticle potential ¢.

-1

apart and hence the contribution of the interaction potential to the overall potential energy
will be small. Also, we note that the potential energy (just like the kinetic energy) always
appears divided by the factor k7. But, unlike the kinetic energy, the potential energy is purely
configurational and does not increase with temperature and so for large temperatures the
argument of the exponentials will be small. Thus, for either low densities or high temperatures
the exponentials can be expanded and truncated at low order. In the first part of this chapter,
where we consider critical phenomena, in the nature of things (e.g. a gas becoming a liquid)
the density cannot realistically be treated as small. In these circumstances however, we saw
that it can be useful to use the temperature as a control parameter and the interaction divided
by kT is referred to as the coupling.

4.4.2 The density expansion and the Virial coefficients

In real gases, it is postulated that higher-density corrections to the perfect gas equation take
the form given by eqn (4.28). Here we shall use statistical mechanics to explore the general
method of calculating the virial coefficients, and although we shall not give a complete
treatment, we shall highlight some of the difficulties involved. In the following section we
shall then calculate the second virial coefficient B, explicitly.

From eqns (4.33) and (4.34), we may write the configurational integral as

0= %/dmm/dqw e 2i<i Pk = %/d(h ~~/qu [Je /. @an
i<j
Now we introduce the Mayer functions f;;, which are defined (Fig. 4.5) such that
fij = e~ i/ kT _ 1. (4.42)
These possess the useful property that:

as r—0, fij—>—1 for ¢;; — oo,



APPLICATION TO A “SLIGHTLY IMPERFECT” GAS 99

and changes the repeated product of (4.41) into an expansion in which the terms correspond
to order of interaction: that is, two-body interactions, three-body interactions, and so on.
Upon substitution of (4.42), eqn (4.41) for the configurational integral becomes:

1
0=y [ [dan[Ja+5p

i<j

:% dql"'/qu[l+Zﬁ./+ZZﬁ:/sz+---]. (4.43)

i<j i<j k<l
Note three points about this:

1. fij is negligibly small in value unless the molecules making up the pair labeled by i and
Jj are close together. Hence, for nonnegligible values, fi, requires molecules 1 and 2 to
collide; f12 f34 requires molecules 1 and 2 to collide simultaneously with the collision
between molecules 3 and 4; f, f>3 requires a triple collision of molecules 1, 2, and 3;
and so on.

2. The terms in eqn (4.43) involve molecular clusters. For this reason the multiple integrals
in (4.43) are known as cluster integrals.

3. The expansion given in eqn (4.43) is known as the virial cluster expansion.
The graphical representation of the types of integral which occur in the expansion in (4.43)
is shown in Fig. 4.6 for two-particle and three-particle clusters. Each circle corresponds to a
particle, along with the corresponding integration over its position coordinate; while the line
joining any pair of circles labeled by i and j stands for the interaction f;;. Before considering

the different orders, we shall find it helpful to characterize the terms of (4.43) by means of
coefficients ¢;, such that

al :/dql.../dql_IZ[Hﬁj}, (4.44)

i<j

Two-particle cluster @—@

Three-particle
cluster

F1G. 4.6 Graphical representation of the integrals for two- and three-particle clusters.
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where [ is the number of particles in a cluster and

*

Z = the sum of over all products consistent with a single cluster. (4.45)

The significance of ¢; will emerge as we consider successively larger particle clusters.

4.4.3 The two-particle cluster

This is the lowest-order, and also the simplest, cluster, as it can only be formed in one way.
The basic form is illustrated in Fig. 4.6. For this case, the index in eqn (4.43) is / = 2 and
the corresponding coefficient c; is given by

¢ = f dqu fia(an) = b, (4.46)

It should be noted that only one integral appears, as the other one can be done directly by a
change of variables to cancel a factor 1/V. We have discussed this point previously when
deriving eqn (4.40).

The overall contribution to the configuration integral is easily worked out in this case, as
we just multiply by the number of pairs of particles, which is N(N — 1)/2. This is what we
shall do in the next section in order to calculate the second virial coefficient.

4.4.4 The three-particle cluster

This is the case /[ = 3 and as we may see from Fig. 4.6, there are four possible arrangements.
The first three give the same contribution, so we shall just consider the first of these as typical
and multiply our answer by a factor of three.

Considering the first of these terms, on the extreme left hand side of the figure, we may
integrate over either q; or 2 and obtain /5, just as in the two-particle case. Integrating again
over the volume of one of the remaining two particles also gives I and hence the contribution
of this type of arrangement is 122, and with three such arrangements in all, we have

3 =3122+/dQ1/dQZf12f23f13, (4.47)

where the last term corresponds to the closed triangle in Fig. 4.5. We note that the linkages
between the interactions are such that it is not possible to factor this into simpler forms and
hence we give it its own name and write it as follows:

I =fdQ1 /d(hflzfzsfls, (4.48)
and hence
c3 =315 + I (4.49)

We refer to I3 and I as irreducible integrals and in general we may expect that the numerical
value of any ¢; will be determined by sums and products of such integrals.
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F1G. 4.7 Graphical representation of the irreducible integrals for a four-particle cluster.

4.4.5 The four-particle cluster

We shall not provide a full analysis of the four-particle case, but will merely concentrate
on the irreducible integrals. In this instance, we have / = 4 and the three possibilities for
irreducible integrals at this order are shown in Fig. 4.7.

The corresponding mathematical forms may be written down as follows:

Iy = /d(h /d(n / dqs f12 /23 34 f14; (4.50)
= [ dar [ aax [ daasiofan fufissia (451)
Iy = /dQ1 [d(h / dqs f12 /23 34 [14 13 f24; (4.52)
and it can be shown by repeating the analysis of the preceding sections that
cs = 1613 + 12115 + Iy, (4.53)
where
Iy = 3140 + 6141 + I47. 4.54)

The full analysis goes on to obtain the general term and hence the general form of the
configuration integral to any order in particle clusters. The procedure is both complicated
and highly technical, and ultimately depends on the model taken for the interaction potential.
For those who wish to pursue it further, we shall give some guidance in the section on further
reading at the end of this chapter. However, much of the intrinsic physical interest can be
seen by calculating the lowest nontrivial correction to perfect gas behavior and this we shall
do in the next section.

4.4.6 Calculation of the second virial coefficient B,

We shall work only to first order in f;;. That is,

1
Q=W/dQ1-~-/dQN[1+Zﬁj}~ (4.55)

i<j



102 PERTURBATION THEORY USING A CONTROL PARAMETER

Now, evidently f12 = fi13 = -+ = f23, so we shall take f}, as representative. Also, there
are N(N — 1)/2 pairs. Hence, to first order in the interaction potential, we have

N(N —
0= VN/d(h /d(IN[H- ( )fz}

1
0= VN[VN vm/dql/dz flz]

=14V /d(h/dfu f(lm—(lzl) (4.56)

and so

Next we change variables to work in the relative and centroid coordinates, r = q;—q,
and R = %(ql + q2), respectively: this is illustrated in Fig. 4.8. Then, assuming spherical
symmetry of the interaction potential, we obtain

Q=1+V"? dR%_l)/drf(r)

:1+%‘/_1)/f(r)dr

2

=1+ N I (4.57)
- 2V 25 .
where I, is the cluster integral
L = / drf(r) = / dr[e /KT _ 1, (4.58)

and, in the last step, we have substituted for the Mayer function to obtain our result for the
second virial coefficient in terms of the interaction potential.

F1G. 4.8 Change to centroid and difference coordinates.
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Now we resort to two tricks. First, we rewrite eqn (4.57) for Q as the leading terms in an

expansion

NI

Q=1+N<W>+”” (4.59)

Second, we note that the free energy F ~ In Q must be extensive, so we musthaveln Q ~ N.
It follows that the most likely form of the sum of the series on the right hand side of (4.59) is

NL\Y
0= (1 + W) . (4.60)

So, from this result, the bridge equation for F and (4.31) for Z we obtain the following
expression for the free energy:

F=—kThZ=—-kThZy—kTInQ

NI
= Fo—leanFo—Nlen<l+V—22>

NkT (N
_ gy NI (_) I, “.61)

where we used the Taylor series for In(1 4 x), as given at the beginning of this chapter and
truncated it at small x: in this case, number density. We may obtain the equation of state from
the usual thermodynamic relationship P = (—0F/dV)r n. Thus

NkT ~ NKT [N\ 1 NkT L (N
p— S (A o= 2 (2. (4.62)
% v \v)2 % 2 \v

Then, comparison with the expansion of (4.28) yields
By=-1D, (4.63)
as the second virial coefficient.

Lastly, we should note that the procedure just followed, although on the face of it ad hoc,
nevertheless constitutes an effective renormalization, equivalent to a partial summation of
the perturbation series.

4.5 The Van der Waals equation
The Van der Waals equation takes the form

(P+ %) (V — b) = NKT,

where a/V? represents the effect of mutual attraction between molecules, and b is the
“excluded volume” due to the finite size of the molecules. The equation is based on a model
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where ¢ (r) is taken as corresponding to a “hard sphere” potential for r < d, but is weakly
attractive for r > d.
From eqns (4.63) and (4.58) we have

1 1
B2 = ——12 = ——/dl‘ |:€_¢(r)/kr — 1] s
2 2

and, on the basis of our assumptions about ¢ (r), we may make the simplification

e PW/KT ~ for r < d;

~1—¢/kT, forr>d.

Then, dividing the range of integration into two parts, we obtain

1[4 1 [
By=~ f drrr2dr 4+ / 428D = 5 apir,
2 0 2 d kT

where

2 d? A
= = 409,
3 0

where vg = volume of a molecule, and

A=-2m /‘00 rqu(r)dr.
d

Now, from (4.62) and these results, the pressure is given by

NkT N A
P="—"|1+=(B-=)[.
v [ V( kT)]

Let us define the Van der Waals constants as:
b =4Nvyg,
which is the total excluded volume of N molecules, and
a=N 2A,

which is the total effect of interactions between all possible pairs. Then the equation for the

pressure becomes
_NkT NkT b  a

T A A

a _ NkT 1

V2T Vv 1-b/V’

where the interpretation in terms of a first-order truncation of the binomial expansion is
justified for small values of »/V. Then multiplying across, and cancelling as appropriate,
yields

or:
P+

(P+ %) (V —b) = NkT,

as required.
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4.6 The Debye-Hiickel theory revisited

In Section 3.2 we met the Debye—Hiickel theory, which was a phenomenological treatment of
the long-range forces, and saw that it was essentially a self-consistent or mean-field theory.
However, one can also apply the perturbation methods of the present chapter to the problem
of a plasma or electrolyte, where the Coulomb potential is involved, and in 1950 Mayer
showed that the Debye—Hiickel (1923) result of a screened potential could be obtained by
summing over a restricted class of diagrams (or terms) in perturbation theory. We shall only
give a brief outline of that theory here.

Previously, we considered a system of many electrons, each free to move in a medium
which carried a uniform positive charge, thus ensuing electrical neutrality. For a more funda-
mental treatment, it is helpful to think of the summations in eqn (4.43) for the configuration
integral to be over different species (and charge) of ion. Then we impose the constraint that
the sum over all ions is such as to ensure electrical neutrality. However, in applying perturb-
ation theory, our first problem is to decide which form of potential to substitute for ¢;; in the
individual terms of the expansion on the left hand side of eqn (4.43).

The difficulty lies in the fact that we are dealing with particles which are free to move and
which possess electrical charges of various magnitudes and which can be of either negative
or positive sign. Accordingly, we start with the free-field or infinite-dilution case and assume
that, for large enough distances r;; between ions labeled by i and j, the Coulomb potential
applies, and so we write the potential energy for a pair of ions in the form

2
zZiZje
S 4 gy, (4.64)

¢ij =

r,'j

where z;, z; are the charges on the ions labeled i, j, respectively, the dielectric coefficient
has been taken as unity; and ¢; is a correction which ensures correct short-range behavior.
In fact, the usual expedient is to assume that the correction term has the form of a hard-sphere
potential, but we shall not take that any further and instead will concentrate on long-range
behavior.

We do this because the real difficulty is that the long-range 1/r tail in the potential can
cause the integrals to diverge as r — co. We may investigate the nature of this problem
as follows. Suppose we pick a particular pair of ions, one of type a and one of type b and
expand the function fp,, as defined by eqn (4.42), for large distances (i.e. small values of the
exponent), thus:

Zazpe’ 1
~ Zatbt o

~ , 4.65
f ba kT o ( )
at first order. If we now try to work out the second virial coefficient, B 54,
1 [ )
B pa = E 4rcry, fradrpa, (4.66)
0

then it is clear that the integral diverges at the upper limit if we substitute the first-order term
as given by eqn (4.65) for the potential.
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In fact, this is not a serious problem at first order. This is because the requirement of
overall electrical neutrality ensures that the sum over the various values of the indices b and
a gives zero before the integration is carried out. However, the next term in the expansion of
the exponential involves the squares of the charges and therefore does not in general vanish
and hence the divergence in the integrals then becomes serious.

This problem can be circumvented by renormalising the expansions, with an upper limit
r = R, to cut off each integral, and then letting R — o0 at the end of the calculation.
However, Mayer was guided by the Debye—Hiickel theory, and modified the trial potential
from (4.65) to the following

.02
¢ij = ) e_arij ‘|’¢”, (467)

where « is an arbitrary constant, analogous to the Debye length. This form of the potential
allows the integrals to converge, which in turn allows one to interchange the order of summa-
tions and integrations in the theory. If this is done carefully, the integrals of sums of products
are found to converge, even in the limit  — 0.

This allows a well-behaved perturbation theory to be set up, and it is found that terms
corresponding to diagrams which are fully connected but have no internal lines can be summed
to recover the Debye—Hiickel result. We show some of these diagrams (up to sixth order)
in Fig. 4.9. Mayer referred to these as “cycles,” but they are often referred to nowadays as
“ring diagrams.” It should be appreciated that when one does this sort of partial summation,
a great many other terms of unknown properties are being neglected simply because their
diagrammatic representation belongs to a different class on topological grounds.

This is as far as we shall take this topic in this part of the book. However, it is worth
remarking in summary that we have touched on many of the characteristic features of many-
body or field theory; in that there are usually divergences at short or long distances (and
sometimes both!) and that renormalization often involves a partial summation of the perturb-
ation series. We shall return to these matters in the third part of the book when we consider
renormalization group theory.

[=5 1=6

F1G.4.9 Irreducible cluster diagrams contributing to Debye—Hiickel theory up to sixth order.
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Further reading

A more extensive discussion of the high-temperature expansion can be found in [29]. In order to give
a proper treatment of the virial-type expansion for the pressure in a fluid of interacting particles it is
necessary to use the Grand Canonical Ensemble, rather than just the Canonical Ensemble, as used in the
present book. Fuller treatments of this type will be found in [12] and [26]. Some of the original papers
are worth consulting and [18] is of particular interest in that it has the first appearance of diagrams
(even although little use is made of them!) and thus possesses additional historic interest. In [19] and
[27], the theory of Deybe and Hiickel is revisited and one also sees a marked development in the use of
diagrams.

4.7 Exercises

Solutions to these exercises, along with further exercises and their solutions, will be found at:
Www.oup.com

1. Use the high-temperature expansion to show that the partition function of the (open) Ising linear
chain takes the form

ZN = 2NcoshN_1K,

and explain the differences between this and the result for the Ising ring.
2. Use the method of high-temperature expansion to obtain the spin—spin correlation (S, Sy;) of the
Ising model as

P
(SmSn) = Zy'cosh” K2V 3" frun(r)v”,

r=1

where P is the number of nearest neighbor pairs, v = tanh K and fi;;,, () is the number of graphs
of r lines, with even vertices except at sites m and n.
Show that for the case of the Ising linear chain, this reduces to

(SmSn) = v,

and draw the corresponding graph.

3. If one can assume that the interparticle potential ¢ (r) is large (and positive) on the scale of kT, for
r < d; and is small for r > d, where d is the molecular diameter, then it may be shown that the
second virial coefficient can be written as

By =B — A/kT.

Obtain explicit expressions for the constants a and b, and show that the resulting equation of state
may be reduced to the van der Waal’s equation.

4. If a gas of interacting particles is modeled as hard spheres of radius a, show that the second virial
coefficient takes the form:

2743

3

By =


www.oup.com
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Given that the third virial coefficient may be written as:

By =4 [ [ @D s e v,

where f(r) = e PP _ 1, show that this is related to the second virial coefficient By by

By = 3B3,

ool

for a system of hard spheres.
5. A gas consisting of N classical point particles of mass m occupies a volume V at temperature 7. If
the particles interact through a two-body potential of the form:

)

¢ (rij) =

‘
:;:‘ >

where A is a constant, r;; = |q; — q;| and n is positive, show that the canonical partition function
is a homogeneous function, in the sense

ZOT, 273y = )3NA2=1m 77 vy,

where A is an arbitrary scaling factor.
6. Prove the identity

9 —BH _ _/ﬁe—(ﬁ—wHLHe—dey,
dax 0 dax

to second order in 8 by equating coefficients in the high-temperature (small 8) expansion of each
side of the relation, where H is an operator.
7. Show that at high temperatures, the heat capacity of a quantum assembly can be written as

Cy +08) 1,

@y (T
CkTZ | Tr()  (Tr(DP?

where =1/KT.
8. Show that the use of the Van der Waals equation,

a
(P+ W) (V — b) = NkT,

to describe phase transitions in a fluid system leads to the following values for the critical parameters:

Pe =a/27b*, V. =3b, NkT.=8a/27b.
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Hence show that the Van der Waals equation may be written in the universal form

3 -
(13—0—72) (Bv—1) =8¢,
v
where
p=P/P., v=V/V., i =T/T,.

. By re-expressing the Van der Waals equation in terms of the reduced variables; P =

(P—P)/Pe, v=(V —=V)/V.and 6. = (T — T¢)/Tc, obtain values for the critical exponents
y and §. Comment on the values which you obtain.
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CLASSICAL NONLINEAR SYSTEMS
DRIVEN BY RANDOM NOISE

In this chapter we at last make use of the formal perturbation theory as presented in
Section 1.3.5. We apply it to the study of classical nonlinear systems such as fluid turbu-
lence. It has been recognized since the 1950s that turbulence theory has a similar structure to
quantum field theory and this idea has proved beneficial to research in turbulence. At the same
time, there are essential differences betweem the two subjects and in recent years there has
been some tendency to lose sight of that fact. This aspect becomes particularly important as
growing activity in soft condensed matter draws increasingly on turbulence theory for certain
basic procedures. For this reason we have added some cautionary words on the analogies
between classical and quantum field theories at the end of the chapter.

Before closing this introductory section, we shall make a few remarks on the general
structure of this chapter.

After discussing and formulating the problem of classical nonlinear fields, we present
what we call a “toy version” of the equations and base our perturbation theory—and its
subsequent renormalization—on this simplified system. However it should be emphasized
that the simplification is purely notational. We wish to avoid becoming bogged down in
algebraic detail and tensor indices. The procedures presented are the correct ones, and full
algebraic detail can be easily restored. In Chapter 6 we shall examine some representative
equations which arise at second-order renormalized level and discuss their ability to reproduce
the physics of the system.

It is also worth pointing out that although in general the approach will be applicable to
all the problems for which the generic equation (see eqn (5.2)) is relevant, we shall focus on
the problem of fluid turbulence as a specific example of the perturbative approach.

5.1 The generic equation of motion

The evolution of various classical stochastic fields can be described by nonlinear partial
differential equations. As such equations are inherently deterministic, it is necessary to add
some kind of random noise in order to produce the requisite stochastic behavior of the
field. Such an approach has its origins in the study of microscopic phenomena such as
Brownian motion, where the molecular impacts on a colloidal particle can be modeled both
as a random force (which “drives” the colloidal particle) and a dynamical friction which
determines its response to the driving force. The result is the well-known (linear) Langevin
equation.
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However, in recent years there has been great interest in macroscopic, continuous fields
ranging from fluid turbulence (including diffusion of heat and matter) which is described
by the Navier—Stokes equations (NSE), through the development of shock waves (Burgers
equation), to a variety of growth problems (the Kardar—Parisi—Zhang or KPZ equation). All
these equations can be represented as special cases of a generic nonlinear Langevin equation.

In order to see this, we represent any of the fields by a general vector field u, (X, ), where
« 1S a cartesian tensor index which can take values « = 0, 1, 2, and 3. This can include
the usual three-dimensional fluid velocity field (where « = 1, 2, and 3), or the velocity
field supplemented by a scalar contaminant (e.g. heat or matter) denoted by ug(x, #), or a
one-dimensional height function u1 (X, t) = u(X, t) on a d-dimensional substrate x. With this
in mind, we can write a general equation for all of these processes and, as most of the time,
we work in Fourier wave number space so we introduce the Fourier transform u (K, ) of the
velocity field in d dimensions by means of the relationship

ug (X, 1) = /ddkua(k, 1)e'kX. (5.1)

Then the generic equation of motion may be written as:

(% + vkz) ug(K, 1) = fo(k, 1) + AMypy (k) / & jug (. uy (k = j, ). (5.2)

The noise f is arbitrary and is usually chosen to have a multivariate normal distribution, with
autocorrelation of the form:

(fak, 1) fa(K', 1)) = 2W(k)(271)dDa,3 K)S(k + k)5t +1'). (5.3)

It is usual to group the two linear terms together on the left hand side of the equation of
motion in order to make a single linear operator. However, it can be helpful in interpreting
the equation to re-write it as

%ua(k, 1) = fuk, 1) — vk?uq (K, 1) +)»Ma,3y(k)/d3juﬁ(j,t)uy(k—j,t).

Then we can write the equation in words as:

Rate of change of u(k, ¢)with time = Gain from forcing
+ Loss due to “damping”

4+ Gain or loss due to coupling with other modes.

The last term poses the theoretical challenge. The effect of Fourier transformation is to turn
the nonlinear term into a coupling term. In other words, the different spatial frequencies or
wave number modes are coupled together. This also leads to problems when we try to obtain
an equation for the mean value of u(k, ¢), and we shall discuss that shortly after some remarks
about the various physical systems described by eqn (5.2).
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5.1.1 The Navier-Stokes equation: NSE

If we take o« = 1, 2, or 3, then eqn (5.2) is the NSE for incompressible viscous fluid motion.
Here v is the coefficient of kinematic viscosity of the fluid, we take the fluid density to
be unity (that is, we work in “kinematic” units) and the operator Mg, (k) takes account
of pressure gradients and maintains the incompressibility property as a constraint. We shall
defer consideration of the specific form of Myg,, (k) for turbulence until the next chapter. One
can also, as mentioned above, incorporate a scalar contaminant into the problem by taking
o = 0 and using u( to represent temperature or some diffusing substance but we shall not
pursue that here.

We note that A = 0 (linear system) or A = 1 (nonlinear system). That is, A is also a
control parameter. If we scaled variables in a suitable way, we could replace A by a Reynolds
number. Hence the perturbation expansion in A is effectively in powers of a Reynolds number.

Lastly, W (k)is a measure of the rate at which the stirring force does work on the fluid.
The rate at which the force does work on the fluid must equal the energy dissipation rate:

/ W (k) dk = e. (5.4)

5.1.2 The Burgers equation

If we take
’/la(k, t) = u(ka t)9

and set
)VMaﬂy (k) = k,

then eqn (5.2) reduces to the Burgers equation. This is a one-dimensional analogue of the
NSE and was originally posed by Burgers as a simplified equation for the study of turbulence.
It was not very helpful in that role but has since become of considerable importance in other
fields such as nonlinear waves, the dynamics of growing interfaces and large-scale structures
of the universe. In recent years it has also provided some support for the derivation of the
KPZ equation, as discussed in the next sub-section.

5.1.3 The KPZ equation

If we take
ua(ks t) = h(ks t)

and set
Maﬂy(k) =k,

where v is a material constant associated with surface tension effects and A is some other
material constant of the system being studied, eqn (5.2) now reduces to the KPZ equation. It
should be noted that A (k, ¢) is a height rather than a velocity.

There does not appear to be any general agreement on which specific systems are described
by the KPZ equation but there is a widespread consensus that the equation is worthy of study
in the context of nonlinear growth processes.
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5.2 The moment closure problem

The fundamental problem of turbulence is encountered when we attempt a statistical
formulation. To begin, let us express it symbolically. We write the equation of motion,
(5.2) in a very simplified form as:

Lou = Muu,

where L is the linear operator on the left hand side of eqn (5.2) and M is an obvious
abbreviation of the operator on the right hand side.

Then we average term by term to obtain an evolution equation for the mean velocity
u = (u):

Lo(u) = M {(uu). (5.5)

Thus our equation for the mean velocity contains the second moment of the velocities on the
right hand side.

Now we only know the relation between moments if we know the probability
distribution P (u), and as this is not the case, we must resort to finding an equation for
the unknown second moment. To obtain an equation for (uu) we multiply the equation of
motion through by u# and again average term by term, thus:

Lo({uu) = M{uuu), (5.6)

which introduces a further new unknown (uuu).
In order to form an equation for this new unknown, we must multiply through the equation
of motion by uu and again average to obtain

Lo{uuu) = M{uuuu), 5.7

and so on, to any order.
Our problem now is clear:
e to solve (5.5), we need the solution of (5.6),
e to solve (5.6), we need the solution of (5.7),

e to solve (5.7), we need solution of ...;

and so on. .. ad infinitum. This is the moment closure problem.

5.3 The pair-correlation tensor
By definition the general correlation tensor is:
Qup(x, x5 1,1") = (ua(x, Dug(x', 1)), (5.8)

where the correlation is between two velocities taken at different positions and at different
times, and (...) denotes the operation of taking averages. We restrict our attention to the
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case of spatial homogeneity and this implies that it takes the form

Qup(x, x5 1,1") = Qupg(x —x';1,1"),

= Qup(r;t,1). (5.9
We wish to work in wave number space, so taking the Fourier transform yields:
(e (&, Dug (', 1)) = 8(k + k) Qup (ks 1, 1), (5.10)

and, if the field is stationary, we have the further simplification

Qup(k; 1,1') = Qupk; t — 1),

= Qaup(k; 7). (5.11)
For the specific case of isotropic turbulence this can be written as:
K 1.1) = bup Qk: 1.1) — "B Ok 1, ¢
Qaﬂ(vt’t)_olﬂQ(atvt)_ k2 Q(’tvt)v

= Dap (k) Q(k; 1, 1). (5.12)
where the projection operator is given by:

kokg
Dyp(K) = 8¢ — k_2 (5.13)
Note that this form satisfies the continuity condition for incompressible fluid motion in both
tensor indices.

5.4 The zero-order ‘“model” system

We base our perturbation approach on a model. Take A = 0, and equation (5.2) becomes:

(% + vk2> ug(K, 1) = fy(K, 7). (5.14)

Choose the noise term f(k, 7) to have Gaussian statistics. The zero-order (A = 0) velocity
field is the solution of above equation, thus:

u Ok, 1) = / dr'e =gk 1) = / d'GOk; 1 — 1) f(k, ). (5.15)

This is stirred fluid motion, valid only in the limit of zero Reynolds number. Because f is
Gaussian, so also is u©,

When we set A = 1 the full equation is restored. The mixing effect of the nonlinear term
couples together modes with different wave numbers. The physical effect is to induce an
exact, non-Gaussian velocity field u(k, ). This may be written as a series in powers of A:

uk, ) =uQk, 1) + raPk, 1) + 2 2uP &, ) + - - (5.16)

The coefficients u?, u®, . .. are calculated iteratively in terms of u®,
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5.5 A toy version of the equation of motion

Let us now introduce a simplified notation which is rather more realistic than that used in
Section 5.2: the equation of motion (5.2) can be written in the reduced form

Logux = fx + AMyjiujuy, (5.17)

where

)
Lop = | — +vk? ), 5.18
Ok <8t+v ) (5.18)

and subscripts stand for all the variables (wave vector, tensor index, and time). This result is
what we have referred to as the “toy version of the equations” in our opening remarks to this
chapter. In this simplified notation the zeroorder solution (5.15) becomes

u” =GP fi, (5.19)
and the perturbation expansion (5.16) becomes

Up = u,(co) + )»u,(cl) + Azu,(cz) 4+ (5.20)

5.6 Perturbation expansion of the toy equation of motion

The Gaussian model is soluble because we can factor moments of the u'® to all orders. We
can summarize this as:

1. All odd-order moments (1@ @4 @) etc., are zero.

2. All even-order moments (u%u©@u@y©@) etc., can be expressed as products of the
second-order moments (u(o)u(o) ).

As we shall see the resulting perturbation expansion for the exact second-order moment
is (uu) wildly divergent. Nevertheless, we go ahead anyway!

5.6.1 The iterative calculation of coefficients

For convenience, we invert the operator on the left hand side of eqn (5.17) to write:

up = u” +1G\” Myjpujuy, (5.21)
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where we have used (5.19). Now substitute the perturbation expansion (5.20) for u into the

above equation and multiply out the right hand side, thus:
(0) + )»u(l) +22u (2) +- (0) + )\'G(O)Mkjl
% 0@ o) 422 4
X [u(o) + Au(l) + )Lzufz) +---1

Equate terms at each order in A, thus:

Order 2°
V=G e
Order 2!
(1) G,({O)M u(/O) (0).
Order A2
u® =260 My Ou .
Order 23

u® =260 Mg ®u® + GO MyjyuPul”.

And so on, to any order. Then we can substitute successively for u", u® ...,
of u®, so that all coefficients are expressed in terms of GO, ug and My;; only.

5.6.2 Explicit form of the coefficients

First order is already in the correct form:

(1) GIEO)M u§0) 0

At second order, substitute (5.27) for uV) into (5.25) for u®:

u® =26 My GO Mypgu O,

(5.22)

(5.23)

(5.24)

(5.25)

(5.26)

in terms

(5.27)

(5.28)

At third order, substitute (5.27) for u") and (5.28) for u®, respectively, into (5.26) for u®:

uf = 460 My GO Mipgu® GO My rsu®u©
+ GO My GO M u O u® GO My

and so on, for higher orders.

(5.29)
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5.6.3 Equation for the exact correlation

The exact second moment or pair correlation is then given up to O(A%) by

0 0 0 2
Ok = (wu—g) = @u®) + @ u?)

+ () + wPul) + 00, (5.30)

the first step being by definition and the second following from the substitution of (5.20) for

the velocity field.'”
Substituting in (5.27), (5.28), ... for the coefficients u®® u?®, yields.

_0® 4 560® ©),© © © ©
Ok = Q) + 26, M_tjiMipy Gy (. u uDPu )
0 0 0) (0
+ GO MM iy G (" u P )
0 0 0) (0
+2G MijiMipg G (u Qu'Pu P u®)

+ 00 (5.31)

5.6.4 Factorizing the zero-order moments

We won’t go higher than fourth-order moments: we take the first such term as an example.
We use a property of Gaussian statistics:

0) (0 0) (0
(u,({ )u§ )uéo)ugo)) = (u,({ )u§. ))(ug,o)u{(lo))
0 0
+ <M](( )MEO))(L‘.(/ )u((10)>
0 0
+ w0 Pu?), (5.32)

J

where the permutation of the indices on the right hand side should be noted. For isotropic,
homogeneous fields we have?’(for example) that

0) (0 0
wuVy = 81D 0. (5.33)
Hence (5.32) can be written as:
0) (O 0
WO WO WD D) = 858, DeD, 0 0
0) (0
+ 8p8jq Di D O} )QE- )

+ 68, DkD; 0" 0. (5.34)

19 Remember: odd-order moments vanish in the Gaussian case.
20 Remember: this is just eqn (5.12) in the abbreviated notation.
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Recall | = |k — j|, thus 8xj Mjy, = 0 as k = j implies / = 0, and so the first term gives zero.
Second and third terms are identical (with dummy variables swapped), hence we have

0) (0 0) H(©
(u >u§. "uOu) = 23kq5j,,DijQ§. o, (5.35)
With these results, eqn (5.31) for Q (k) becomes
0 = 0 +4GO M_1;;Mu;G\” Dy D, QEO) 0;”
0 0 0) (0
+2G/(<)Mkle7kle1(< )DleQ§' )Q,( )
0 0 0) 5
+4G MM G DD 0" 0 + 0. (5.36)

We can combine all the M’s and D’s into a simple coefficient: L(k, j, [). Hence:

0 0 . 0 0 0
0= 0 + G Lk, j.0G” 07 0
0 . 0 0 0 0 . 0 0 0
+GPLKk, j.0G 0V 01" + G Lk, j.DGY 01" 0
+00%), (5.37)

where the coefficient takes the form:
Lk, j, 1) =4MyM;j DD = 2MyjyM_y;;D; Dy. (5.38)

A fuller version of this will be given in Chapter 6.

5.7 Renormalized transport equations for the correlation function

Let us remind ourselves what we are trying to do. In reduced notation, we have the equation
of motion:
Loxur = fx + Myjiuju;. (5.39)

In order to obtain an equation for the pair correlation, we multiply through by u_; and
average:

Lok Ok = (fru—i) + Myji(ujuju_g). (5.40)

The first term on the right hand side is the input term, due to the noise. This can be worked
out exactly by perturbation theory. The second term on the right hand side is the coupling
due to the nonlinearity. This can only be treated approximately.

Nevertheless we can use the exact calculation of the input term in order to suggest a way
of introducing an exact response function. This we shall do in the following subsections. Then
we will examine the underlying ideas in terms of the topological properties of an expansion
in diagrams.

It should be emphasized, however, that the resulting theory is only one of a number of
candidates, but we shall defer this particular issue until Chapter 6.
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5.7.1 Introduction of an exact response function

We begin by considering the relationship between the zero-order second moment of the
velocity field and the noise, with a view to adopting an analagous (or postulated) relationship
between the exact second moment of the velocity field and the noise. That is:

0 = P u®) = (G /i G f-1) = GRGIW, (5.41)

where W is the autocorrelation of the stirring force (or noise term), as defined by (5.3), in
reduced notation. Note that the zero-order response function is statistically sharp and can be
taken outside the average.

Now, substituting (5.41) into (5.37), and operating with Log from the left (recalling that
LoxG? = 8(t — ') = 1 in our abbreviated notation) gives us (with some re-arrangement)

Lok Qk = GWi + Lk, j, DG} Q%0
+ Lk, j.GY0) O}
+ Lk, j.DGLQY0) + 00%). (5.42)

It is tempting to try to repeat the trick used in (5.41) to relate the velocity correlation to the
noise; but, if we look at eqn (5.42), we see that only two of the three second-order terms
have a factor Qg. The other term has the convolution Q(]). = Q(]). Qg_ j and this distinction
between two kinds of terms persists to all orders in A.

Accordingly, grouping the two types of terms separately, and substituting (5.41) for Qg,
along with the contraction property G%G,? = G,?, we have

Lok Ok = {G{ + L(k. j. G} Q%G
+ Lk, j,DGYQ)G} + 00H) } Wi
+ Lk, j.DGLQY0) + 00Y. (5.43)

Then, if we identify the expansion inside the curly brackets as the exact response function Gy,
we can rewrite equation (5.43) as

Lot Qx = Gi Wi + L(k, j, DG 0507 + 00Y, (5.44)
where
Gr = G} + L(k, j, DG} Q)G
+ Lk, j,DG0]G] +00Y). (5.45)
Lastly, we can operate on each term of (5.45) from the left with Ly to obtain:
LokGy = 8(t — ') + L(k, j, DG} QY
+ Lk, j.DGYQ) + O™, (5.46)
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Thus, in eqns (5.44) and (5.46), we now have equations for exact (or renormalized) correlation
and response functions, Qx and Gy. Of course, the right hand sides are expansions to all
orders in A. Bearing in mind that A = 1 and the nonlinear term is generally large, these
expansions are wildly divergent. To have any chance of succeeding, we must find a way of
summing certain classes of terms to all orders.

5.7.2 RPT equations for the exact correlation and response functions
One method of partial summation is to make the replacements:
0’-> 0 G"—¢,
on the right hand side of eqns (5.44) and (5.46) and truncate at second-order to obtain:
Lok Qr = Gy Wy + L(k, j, DGk Q; Or; (5.47)
LokGr =381t — 1)+ L(k, j,)G;Q; + L(k, j,DG; Q. (5.48)
These replacements can be justified in two different ways:

1. Reversion of power series, as discussed in the next section.

2. Use of diagrams to show that the original (primitive) power series can be recovered
from the renormalized perturbation expansion. We shall discuss this in Section 5.9.

However, the important thing is that we make both replacements. That is what makes it a
renormalization process.

5.8 Reversion of power series

The method of reversion (or, sometimes, inversion) of power series has been used in other
comparable problems in theoretical physics. For example, the renormalization of the expan-
sion for the free energy, which we discussed in Section 4.4, can be treated in this way. To
be precise, the expansion of the configuration integral in terms of cluster functions can be
reverted into a power series in the Mayer functions.

The general method can readily be explained, as follows. Consider a pair of real variables
x and y, which are connected by the power series

y:ax+bx2+cx3+dx4+-~ (5.49)

We now wish to invert this relationship and express x in terms of y. We begin by supposing
that x is small enough for us to neglect its square. Then we have the immediate result

y=ax or x=y/a.

Evidently this is the lowest-order approximation to the general result which we are seeking.
It can be made the basis of an iteration. We anticipate the required result by writing

x=Ay+ By +Cy’+Dy* +---, (5.50)
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where it follows immediately that the first unknown coefficient is given by
A=1/a. (5.51)

The second coefficient is found by going to second order. That is, we assume that x is not
quite so small and that we need to include its square: thus

y = ax + bx* = a(Ay + By?) + b(Ay + By?)?
=aAy + (aB + A’b)y* + 0(y°)
=y + (@B + A’b)y* + 0(y?), (5.52)

where we have substituted from (5.50) for x and, in the first term on the right hand side,
from (5.51) for A. Consistency then requires that the term of order y? on the right hand side
of (5.52) vanishes and hence

B =—bjd’. (5.53)

Clearly this iteration can be carried on to any order but we shall not pursue that here.
The method can also be extended to functional power series and specifically to the present
renormalization problem as follows.

(a) We begin with the primitive power series for Q and G in terms of Q¢ and Gy.
(b) We revert these primitive expansions to obtain Qg and G as power series in Q and G.

(c) Then substitute these new expansions for each Q¢ and Gg factor in the primitive
expansions for the triple moments.

(d) Lastly, multiply out and collect terms of each order.

The result of all this is line renormalization of the primitive perturbation series.

5.9 Formulation in Wyld diagrams

The perturbation theory has been presented in Section 5.7 in a simplified way, so that the
underlying structure is not obscured too much by algebraic detail. It is possible to reveal
even more of this structure by working with diagrams, rather like those used in Chapter 4
(the Mayer diagrams) or the Feynman diagrams to be used in Chapter 10. For Navier—Stokes
turbulence these are known as “Wyld” diagrams.

We shall present a rather abbreviated version of the original treatment, as even in diagrams
turbulence theory can quickly get out of hand.

Essentially we shall follow the steps in the analysis just given, but now we replace the
mathematical terms by pictures known as graphs or diagrams. We favor the latter usage and
will stick with it.

The first step is shown in Fig. 5.1. We represent the zeroorder velocity u® by a short,
full line. Then a correlation is obtained by joining two full lines to represent Q0 = (1)
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PO pSEG—

Q(O)H -

(vertex) M ~— °

F1G. 5.1 Basic elements in diagrams.

F1G. 5.2 Diagrammatic representation of the coefficients in eqns (5.27)—(5.29).

by longer full line, with a tick in the middle to remind us that two lines have been joined.
GY is represented by the same length of dotted line and the operator M by a solid circle.
We have not specified vector or other labels. If one wishes, one can add such labels to the
diagrams and the price one pays is messy diagrams. If one is unsure about the labels, then a
detailed comparison can be made of a diagram with its corresponding term in the equations
of Section 5.6.

We can begin such a comparison with Fig. 5.2, where the coefficients u", u®, and
u® are shown in graphical form and may be compared with their algebraic equivalents in
eqns (5.27)—(5.29). Taking uD as an example, a comparison with (5.27) shows that the
emergent full lines are labeled by wave vectors j and 1, while the dotted line is labeled by k.
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The reason for the name “vertex,” for the M) element is now obvious! Moreover, the
requirement that the wave vectors k, j, and 1 must form a triangle, such that

k+j+1=0,

ensures wave number conservation at a vertex. This applies to all vertices. So if the labels
on two lines joining at a vertex are fixed then the label of the third line (dotted or full) is also
fixed by the triangle requirement.

5.9.1 Diagrams in the expansion for the exact correlation

The basic procedure for obtaining the expansion for the exact propagator is given in
Section 5.6.4. The first step in diagrams is the same: we insert the expansion with coef-
ficients given by Fig. 5.2 into each of the uy in the relation Qy = (uxu_x), multiply out and
then average products against the Gaussian distribution.

The second step is to evaluate higher-order moments as either zero (odd-order in @) or
factored into products of pair correlations (even-order in x(?)). This is a purely combinatorial
process and that is where the basic strength of the diagrams lies.

In Fig. 5.3 we introduce elements for the exact or renormalized quantities, using thicker
lines for the exact u, Q, and G; and an open circle for the renormalized vertex. To begin
with, we shall only need the exact element for u#, as we write down an expansion for Q in
terms of entirely zeroorder quantities.

The general procedure can be summarized as follows:

1. Note that each term on the right hand side of eqn (5.30) for Qy is (to all orders) a
product of two coefficients.

2. Accordingly each diagram on the right hand side of the diagrammatic expansion for
QO must consist of a product of two of the diagrams given in Fig. 5.2.

3. Think of the diagrams in Fig. 5.2 as being “trees” lying on their sides. Each “tree” has
a “trunk” made up of dotted lines (response functions) and “branches” which are full
lines u @,

4. The two stages of first averaging and second evaluating higher-order moments in terms
of pair-correlations can be accomplished in one step by placing pairs of tree diagrams

renormalized vertex -~ QO

F1G. 5.3 Renormalized elements in diagrams.
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+4 /\ +4 /\ --------------

F1G. 5.4 Expansion in diagrams for the exact correlation function.

with their branches facing each other and then joining up branches in all possible ways.
Remember: each pair of joined branches corresponds to a Q°.

5. Warning! If you join up the two branches from one vertex, the result is zero! This is
because one is simultaneously trying to satisfy the homogeneity requirement both for
Q and also for the vertex and this can only be done for k = 0.

The result of all this is set out in Fig. 5.4, with only three of the fourth-order terms shown
explicitly. This figure is the diagrammatic equivalent of eqn (5.31).

5.9.2 The renormalized response function

We can now use the diagrams to give a topological interpretation of the introduction in
Section 5.7.1 of an exact response function. Corresponding to the grouping of terms in (5.43)
into two categories, we can identify two classes of diagram:

A. Reducible diagrams: these are diagrams which can be split into two parts by cutting
a single QY line. In Fig. 5.4, the reducible diagrams are QY itself (the zeroorder), the
second and third diagrams at second order and the first and third diagrams at fourth
order. (There are, of course, many other diagrams at fourth order, as well as those
which we have shown explicitly.)

B. Irreducible diagrams: these are all the other diagrams, and the first diagram of the
second order in Fig. 5.4 is a good example. Clearly if we cut one of the two Q0 lines
joining the two vertices, then the diagram is still connected by the remaining one.

The reducible diagrams correspond to the first category of terms in eqn (5.43) and clearly
must correspond to the exact response function as they can all be written as a diagram which
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O =++4 » +
D e D
+ 8 e B +

F1G. 5.6 Effect of renormalizing the vertex.

connects like a response function, and which is connected to a noise term. This leads us to
the following identification:

The diagram corresponding to the exact response function is equal to the sum of the diagrams
(to all orders) which connect like a response function.

The diagrammatic expansion for the exact response function is shown in Fig. 5.5.

5.9.3 Vertex renormalization

We have just seen that it is possible to identify diagram parts which connect like a response
function and hence to identify a possible perturbation expansion for an exact or renormalized
response function.

We can make a similar identification for vertices. For example, a connected diagram part
with three vertices will connect just like a point vertex. So that we can infer the existence of
arenormalized vertex expansion, as illustrated in Fig. 5.6. In the same figure, we show that if
we replace one vertex of the irreducible second-order diagram of Fig. 5.5 by a renormalized
vertex then some of the higher-order terms can be generated by its expansion.
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............... = +4 /\ +

F1G. 5.7 Diagrams corresponding to integral equations for the exact correlation and
response functions.

Vertex renormalization in turbulence theory has its controversial aspects and this will not
be pursued here. However, it is worth making the pragmatic point that the effects of this type
of renormalization are felt at third-order and above, whereas turbulence theories invariably
are based on second-order truncations of the renormalized expansions and in practice the
issue need not arise.”!

5.9.4 Renormalized expansions for the exact correlation and response functions

The key to renormalization is now seen to be the irreducible diagrams. The procedure is as
follows:

1. In the expansions for the exact quantities Q and G (see Figs 5.4 and 5.5, respectively)
identify the irreducible diagrams.

2. Replace all elements in the irreducible diagrams by their exact or renormalized forms.

3. Write down all these modified diagrams in order, thus generating a renormalized
perturbation expansion.

The result is illustrated in Fig. 5.7, where we have truncated the expansion at second order.
We shall discuss the algebraic forms of equations at this order, along with an indication of
their ability to predict turbulence, in the next chapter.

5.9.5 Comparison with quantum field theory

A truncation, at second order, as shown in Fig. 5.7, is often referred to as a “one loop”
approximation. The term comes from quantum field theory and may perhaps be misleading
when applied to turbulence theory. Accordingly, it may be helpful if we make a few remarks
here on the subject.

Let us begin by defining a “loop.” We will take it to be any closed circuit in a diagram,
where we can get back to our starting point without retracing our steps. Thus, referring to
Fig. 5.4, we see that each of the second-order diagrams possesses one loop, whereas each of

21 We shall modify this statement a little when we consider renormalization group approaches in Part III of
this book.
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TABLE 5.1 Comparison of quantum field theory and turbu-
lence theory

Observable NOT observable

Quantum field theory G Gy
Turbulence theory GY 0 G, 0°

the three fourth-order diagrams which we have chosen to show, posesses two loops. This is
particularly obvious in the case of the third diagram at fourth order and evidently we could
make the interpretation:

second order = one loop,

fourth order = two loops;

and so on.

However, as we saw in Sections 1.4.4 and 1.4.3, in quantum field theory there is a
connection between integration of G with respect to wave number and the problem of
divergences. We shall enlarge on this aspect in Part III, when we will introduce Feynman
diagrams and it will be seen that these divergences arise when one considers what is called
a “loop integral.” At this stage we shall merely make some cautionary remarks about the
differences between the two kinds of expansion: scalar field theory on the one hand, turbulence
theory on the other.

The first thing to note about scalar field theory is that Gg as the bare propagator does not
correspond to an observable particle. It is the renormalized propagator G which represents the
observable particles. Thus, in shorthand, we say that G¢ is not an observable, whereas G is.

The situation in turbulence is rather more complicated in that we have two bare quantities
G and Q° which are jointly renormalized to give us the exact forms G and Q (Table 5.1).
Here, in contrast to quantum field theory, the bare response function G is an observable but
the exact form is not. This is really rather obvious. We know the mathematical form of G°.
That is, from (5.15) we can infer that

2 ’
GOkt — 1)) = e K= ¢ > ¢,

So, as v can be measured for any Newtonian fluid by means of a simple deterministic experi-
ment, it follows that G° is an observable. However, even if we assumed that the renormalized
response G had the same exponential form as G°, we would still have to measure a renor-
malized (turbulence) viscosity which (unlike v) would vary from one realization to another.
Accordingly we would have to settle for some mean value.??

Perhaps rather surprisingly the converse situation applies when we consider the correlation
function. The exact correlation Q is the observable here, as it is obtained by measuring the

2 However, in this connection see the remarks about turbulence theories as mean-field theories in the
next chapter.
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correlation of real fluid velocities. In contrast Q° is the correlation of zeroorder velocities
which cannot exist. If we were to stir areal fluid with Gaussian stirring forces, then inter-mode
coupling would rapidly establish a non-Gaussian velocity field. Thus QY is not an observable.

These conclusions are summarized in the table. We close by pointing out that the loop
integral which leads to divergences in quantum field theory occurs as a product in the
perturbation expansion and involves a single G being integrated over all wave numbers.

In contrast, the “loop integrals” of the perturbation theory of the NSE are convolutions
and where a G” occurs it is always convolved with an unobservable Q°. Accordingly, it
is quite impossible to make any statement about divergences in the primitive perturbation
series for turbulence. Q° does not exist. It is a purely Gaussian fiction and has no direct
relationship to any turbulence quantity. For this reason we may conclude that there are no
inherent divergences in the expansion of the NSE of the kind which crop up in quantum field
theory.



6

APPLICATION OF RENORMALIZED PERTURBATION
THEORIES TO TURBULENCE AND
RELATED PROBLEMS

In this chapter we discuss two specific theories of turbulence. They are the direct-interaction
approximation (or DIA, for short) and the local energy transfer (or LET) theory. They are both
examples of second-order renormalized perturbation theories, as discussed in the previous
chapter, and hence share the same equation for the pair correlation of velocities, but differ in
the way in which renormalization is accomplished by the introduction of a second (response
or propagator) function.

DIA is the oldest of the modern turbulence theories and relies on the introduction of a
renormalized response function G (k; ¢, t'), which relates velocity fields to the stirring forces
or noise. The derivation of this theory, which closely parallels the treatment of the previous
chapter, dates back to the 1950s and it has long been known that DIA successfully reproduces
all the symmetries of the problem and gives good qualitative and quantitative predictions of
isotropic turbulence freely decaying from some arbitrary initial state. However, it has also
long been known that the DIA is incapable of describing turbulence at very large values of
the Reynolds number.?? In particular, it does not yield the Kolmogorov power-law for the
energy spectrum in the inertial range of wave numbers.

In contrast, the LET theory is compatible with the Kolmogorov spectrum. It is based on
the introduction of a propagator H (k; t, t") with connects Fourier modes at different times.
The governing equation for the propagator is obtained on the basis of a hypothesis that it can
be determined by a local (in wave number) energy balance.

Of course G (k; ¢, t') in DIA is also a propagator: the difference between the two theories
lies in the way the governing equation for the renormalized response function or propagator
is obtained. In the case of DIA, this is done by considering the rate at which the stirring forces
do work on the fluid. So although G (k; 1, ¢") (DIA) and H (k; t, ') (LET) are the same kind
of thing, it is helpful to give them different symbols in order to remind ourselves that they
belong to different theories.

The organization of the rest of this chapter is as follows. In Section 6.1 we give some
background information about isotropic turbulence, and in Section 6.2 we state the governing
equations for the two theories, DIA and LET. In Sections 6.3 and 6.4 we examine the physics
of turbulent energy transfer and dissipation, using the results obtained from numerical com-
putation of the DIA and LET theories, to illustrate new concepts as they arise. This allows us
to provide a general phenomenological treatment of the physics of turbulence, a subtle and

23 DIA was later applied in a mixed Eulerian—Langrangian coordinate system, with some success, but this was at
the price of great complication, and we shall not pursue that here.
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interesting subject which deserves to be better known. Moreover, comparisons with results
from “computer” and other experiments allow us to give some impression of the ability of
renormalized perturbation theories (RPTs) to make theoretical predictions about turbulence.
The experimental tests presented in Sections 6.3 and 6.4 are, respectively, the free decay of
isotropic turbulence at moderate Reynolds number and stationary turbulence at high Reynolds
number.

6.1 The real and idealized versions of the turbulence problem

“Real” turbulence occurs in pipes, jets, wakes, boundary-layers, and other more complicated
configurations. It is driven by a force which is deterministic and often constant in space
and time (e.g. a pressure gradient or a mean rate of shear). The resulting turbulence is due
to instability. The chaotic phenomenon which we observe is accompanied by energy and
momentum flows in both x- and k-space.

To make the turbulence problem look as much as possible like other problems in physics,
we consider an idealized “turbulence in a box.” The situation is artificial and if we wish to
study a statistically stationary field we have to apply a random forcing to the Navier—Stokes
equation (NSE) in order to achieve this. If we apply the forcing only to low-k modes (large
eddies) we can hope that behavior at high-k (small eddies) is like that in turbulent shear flows
(i.e. universal). The forcing we choose is multivariate normal (or Gaussian) and we have to
specify its strength.

To do this, we consider an infinitely repeating box of incompressible fluid turbulence of
side L with periodic boundary conditions. Our turbulence is isotropic (statistically invariant
under rotation and reflection of axes) homogeneous (statistically invariant under translation
of axes) and sometimes stationary (statistically invariant with respect to time).

6.1.1 Stationary isotropic turbulence

If the turbulence is stirred at low wave numbers the resulting kinetic energy is transferred
through the wave number modes, to be dissipated at a rate €. As we have previously noted in
Section 5.1.1, the rate at which the force does work on the fluid must equal the dissipation rate:

/ W (k) dk = . (6.1)
0

We can see that this is so by deriving a general result for all fluid motion where the fluid
is acted upon by a force f(x, r). Consider a fluid of density p and kinematic viscosity v
occupying a volume V. Total energy of the fluid motion is given by:

1 2
E = 3 Xa:/vpua dv. (6.2)

We can obtain an equation for E directly from the NSE. This is usually done in x-space. The
balance equation is found to take the form:

dE
=/puafa dV—f pedV, (6.3)

dt u v
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where ¢ is the energy dissipation per unit mass of fluid per unit time. A steady state exists
when u, f, = €. In other words, the rate at which work is done by the force equals the
dissipation rate. When the external forces are zero, the kinetic energy of the fluid flow dies
away at a rate given by e.

The nonlinear and pressure terms do no net work on the system. Their role is limited to
moving energy from one place to another (transport in x-space), or from one length scale to
another (transport in k-space). The latter phenomenon is the well-known energy cascade.

6.1.2 Freely-decaying isotropic turbulence

By definition ¢ = —dE/dr for freely decaying turbulence. The energy balance can be
rewritten as:
dE .,
— =—=- 2vk“E (k, t) dk. (6.4)
dr 0

Hence the dissipation rate is also given by:
oo
&= / 20k%E (k, 1) dk. (6.5)
0

The factor of k> ensures that dissipation is a high—k (or small eddy) effect. The region
in k—space where dissipation occurs is characterized by the Kolmogorov dissipation wave
number:

kg = (e/vHV4, (6.6)

This result is obtained by dimensional analysis and this can be seen as follows. We work
in kinematic units where quantities like energy are expressed “per unit mass of fluid”. Thus
kinetic energy per unit mass of fluid has dimensions of velocity squared. Energy dissipation
is just rate of change of energy with respect to time and so we have:

dimensions of & = L>T 3.
The dimensions of kinematic viscosity are those of a diffusivity, thus:
dimensions of v = L>T 1.

Obviously we can obtain a group which is dimensionless with respect to time if we divide &
by v3 and then taking the fourth root gives the desired result, in accord with eqn (6.6).

6.1.3 Length scales for isotropic turbulence

In turbulent shear flows, the relevant large length scale is the diameter of the pipe or the width
of the jet. The relevant short length scale is usually taken to be /4, which is the Kolmogorov
dissipation length scale and is the inverse of the Kolmogorov dissipation wave number kq as
given by eqn (6.6).
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For isotropic turbulence, it can be helpful to work with the integral length scale L, which
is defined as follows.

L(t) = 37” /OooklE(k, 1dk/E(1). 6.7)

This quantity is used to normalize some of the numerical results presented in Section 6.3.
A key quantity is the Taylor microscale A. For decaying isotropic turbulence this is

oo 1/2
At) = |:5E(t)// K2E(k, 1) dk} ) (6.8)
0

The formula can, of course, be used for stationary turbulence, where E and E(k) do not
depend on time. However, even in freely decaying turbulence the microscale A can become
independent of time when the energy E (¢) and the energy spectrum E (k, ¢) take on the same
time dependence. In fact, as we shall see, this does occur and is one of a number of possible
indications that the turbulence has become well developed; that is, universal in character and
independent of the way in which it was generated.

We can characterize the turbulence by the Taylor—Reynolds number R;, thus:

Ry = au/v, (6.9)

where u is the root-mean-square velocity and v is the viscosity of the fluid.

6.1.4 Numerical simulation of turbulence

Although stationary isotropic turbulence is a well defined concept, it can only exist in nature
or the laboratory as an approximation. As a result, for many years most investigations of
how well theories performed were limited to freely decaying turbulence. This could at least
be produced in a laboratory by passing an irrotational flow through a grid or mesh. The
resulting “grid-generated” turbulence would decay (in space) downstream from the grid;
and, by changing to a set of coordinates moving with the free stream velocity, this behavior
could be transformed to a decay in time. It is perhaps worth mentioning that for regions away
from the boundaries of the apparatus, measurements have established that such turbulent
velocity fields are both homogeneous and isotropic.

More recently the development of numerical simulations of the NSE have provided an
alternative, “computer experiment” with which theories can be compared. The pioneering
work in this field was limited to freely decaying turbulence at rather low values of the Reynolds
number. However, nowadays results are available for forced (stationary) turbulence at large
Reynolds numbers.

As we shall be presenting some results obtained by numerical simulations it may be helpful
to provide here a few remarks about the way in which such simulations are carried out.

We assume that the turbulent fluid occupies a cubical box. First we divide our box up
into a three-dimensional lattice or grid. It is usual to work with both the real-space (x-space)
lattice and the reciprocal (k-space) lattice. An initial velocity field is set up by using a random
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number generator to assign values to each mesh point, subject to the constraints that the fluid is
incompressible and that the initial energy spectrum E (k, 0) takes some arbitrarily prescribed
functional form.

The discretized NSE is then used to calculate new values of the velocity field at some
slightly later time, and the calculation is stepped forward in time in this way until the field is
deemed to be fully developed.

It should be emphasized that the initial distribution of velocities is (as determined by the
choice of random number generator) Gaussian or normal, and as the turbulence simulation
evolves, the effect of the inter-mode coupling is to take the distribution away from the
Gaussian form. Hence, one measure of the success of a simulation is the behavior of the
skewness factor, which should rise from zero (the Gaussian value) at t = 0 and reach some
plateau, (indicating non-Gaussian behavior) when the turbulence is fully developed.

We shall discuss this aspect further when considering the actual results. For the moment
it is worth raising the subject of experimental error. This can arise because a different choice
of initial (random) velocity field may lead to the chosen initial spectrum being more or less
well represented. Accordingly this leads to some uncertainty about the initial conditions.
This can be assessed statistically by running the simulation a number of times with different
initial velocity fields.

A different but related problem can arise with stationary simulations, which require some
form of forcing to counteract the effects of viscous dissipation. This can be managed in
various ways but invariably the resulting “stationary” simulation will fluctuate about some
mean value. Again this leads to uncertainty but the degree of uncertainty can readily be
determined by the usual statistical methods.

6.2 Two turbulence theories: the DIA and LET equations

As pointed out in Section 5.1.1, the M coefficient which turns (5.2) into the NSE equation,
takes account of pressure gradients and maintains incompressibility as a constraint. It is
given by

Magy (&) = 20) " {kg Day (K) + ky Das(K)} , (6.10)

where Dgg(K) is defined by eqn (5.13). The second-order renormalized equation for the
two-time correlation function Q(k, ¢, t) takes the form:

0 2 /
[§+Uk ]Q(k,t,t)

t/
=/d3jL(k,j) [f dt"Gk, ', 1" Q@ t, 1Ok —jl|,t,1")
0

t
—/ dt”G(j,t,t”)Q(k,t”,t/)Q(|k—j|,t,t”)], (6.11)

0
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where the coefficient L(Kk, j) is given by:

[ (* + j2) — kj (1 +2uH)] (1 — u?)kj
k24 j2 —2kju '

Lk, j) = (6.12)

The statistical closure is completed by an equation for the response function G (k, ¢, ).
The basic ansatz of DIA is that there is a response function such that

t
Sug (K, 1) = / Gop(k.1,1")8f5(k, ') dr’, (6.13)

—00

and that this infinitesimal response function can be renormalized. The resulting response
equation is

d
— + k2| Gk, t, 1
[aﬁ" ] k. 1.0)

t
+/d3jL(k,j)f dt"G(k, 1", 1)G(j,1,1")Q(k —jl,7,1") =0, (6.14)
t/

where the ensemble-averaged response function G (k, £, t') is given by
(Gap(k, 1,1)) = Dog(K)G (K, 1,1). (6.15)

Essentially, eqns (6.11) and (6.14) are just eqns (5.47) and (5.48), with the full forms of Mg
and Dyg put in, and all the algebra worked out!
Instead of G, the LET theory introduces a renormalized propagator H such that:

Qup (K, 1, 1) = Hyy (&, 1,1)0,p (K, ', ). (6.16)

Then the LET equations consist of eqn (6.11), with G re-named H, thus:

0 2 /
[5+vk}Q(k,t,t)

’

t
=/d3jL(k,j) [/0 di"H(k,t',1")Q(, t, 1" OQ(k —jl, 1,1")

t
—/ dt"H(j, t,t")Q(k, t”,t’)Q(|k—j|,t,t”)] (6.17)
0
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and eqn (6.16). Alternatively we can derive a general propagator equation for H and this
takes the form

0
— v k2 | H(k,t,t
[8t+v } ( )

t
+/ d3jL(k,j)/ de"Hk, 1", tYH(j, t,")Q(k — jl, 1,1")
t/

_ 1 3. . t , - ,
- m/ &Lk b [/0 A" Q(k —jl, 1,17
{Hk,t',1")0(j,1,1") = Qk, ', 1"V H(j, 1, /)}} : (6.18)

The governing equations for DIA can be recovered by putting the right hand side of the
LET equation for the exact propagator equal to zero, and setting H = G. In fact the LET
equations are computed using (6.16) rather than (6.18), but this step allows us to see the exist-
ence of an extra term which cancels the “infrared divergence” in the DIA at large Reynolds
numbers. Further discussion of this can be found in the books [14] and [20].

6.2.1 DIA and LET as mean-field theories

It is of interest to show that both the DIA and the LET theory belong to the class of mean-field
theories as discussed in Chapter 3. We may see this as follows. In order to derive the DIA
equations one must take the step

(Gt — Huu@)) = (Gt — 1)) u®)u)) (6.19)
=G(t — t’)Q(t — t’). (6.20)

This is a mean-field approximation.
LET begins with the postulate

ug(k, 1) = ﬁaﬁ(k, t, gk, t'). (6.21)
Multiplying through by u,(—K, ') and averaging
(ug (K, Duy (—k, 1)) = (I:Io,ﬁ (k, 1, gk, 1 )uy, (—Kk, 1')). (6.22)
If, as in DIA, we take the propagator and velocity field to be uncorrelated, we can write
Quay (K, t,1) = Hop(k,t,1)0p, (k, 1, 1), (6.23)

where .
Hﬁtﬁ(kv t7 t/) = (Hﬁtﬁ(ks t? t/)>' (6‘24)

and, again, this is a mean-field approximation.



136 APPLICATION OF RPTS

6.3 Theoretical results: free decay of turbulence

This is an initial value problem and we integrate eqns (6.16) and (6.17) for the LET theory
forward in time from the initial conditions that E(k, 0) is prescribed and H(k,0,0) = 1.
Similar procedures were carried out for DIA; and, so far as possible both theories had the
same initial spectrum as the corresponding numerical simulation.

6.3.1 The energy spectrum E (k, t)
From eqn (5.12), we have

Qup(k, 1,1") = Dog(K)Q(k, 1,1), (6.25)

where Q(k, t,1’) is called the spectral density. For total turbulent energy (per unit mass of
fluid), we set « = B and sum over o = 1, 2, and 3. The energy spectrum E(k, t) is related
to the spectral density by

E(k,t) = 47k>Q(k, 1) = 47k>Q(k, 1, 1). (6.26)
It is also related to the total turbulent energy E per unit mass of fluid by:

E= / - E (k) dk. (6.27)
0

Typical results for the energy spectrum are shown in Fig. 6.1, where DNS stands for
direct numerical simulation. Note that the DNS results are plotted with error bars. It should

0.8 T T T
»— — = DNS ensemble average 11(0)/L(0)=0.00
»—— LET/DIA tu(0)/L(0)=0.00
<+ — < DNS ensemble average 1u(0)/L(0)=0.98
<+— LET mu(0)/L(0)=0.98
06 F V1% < -— DIA m(0)/L(0)=0.98
r | > — & DNS ensemble average 1u(0)/L(0)=1.94
>———= LET ru(0)/L(0)=1.94
>— - —> DIA ru(0)/L(0)=1.94

<E(k)/[L(0)u(0)*]>
o
~

0.2

k<L(0)>

F1G. 6.1 Energy spectra for R, (t = 0) =~ 95 freely decaying turbulence.



THEORETICAL RESULTS: FREE DECAY OF TURBULENCE 137
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F1G.6.2 Total energy per unit mass and dissipation rate per unit mass (upper group of curves)
for R (t = 0) ~ 95 freely decaying turbulence.

be noted that, as well as decaying with time, the spectra also spread out, indicating the transfer
of energy to higher wave numbers due to inter-mode coupling. Evidently both theories agree
well with the results of the computer experiment, in a quantitative sense as well as showing
the expected qualitative behavior.

In Fig. 6.2 we see that the total energy shows the expected monotonic decline, with
very close agreement between the three sets of results, whereas the dissipation rate increases
greatly and passes through a peak, before declining with increasing time. This behavior is
due to the build up of the turbulence, with its efficient energy transfer and dissipation, from
the initial Gaussian random fluid motion. Although in this case the agreement is less close,
both theories agree with the computer experiment to within the indicated experimental error.

The Taylor microscale and the skewness factor are both plotted in Fig. 6.3 and both
graphs show how the turbulence develops with time to a self-preserving state. Evidently the
agreement for the values of the microscale is very close, but in the case of the skewness,
the qualitative agreement is a great deal better than the quantitative. The skewness factor
is generally regarded as the most sensitive test of agreement between theories or between
theory and experiment.

6.3.2 The energy transfer spectrum 7 (k, t)

We form the spectral energy-balance equation from the NSE. Multiplying each term of
eqn (5.2) by uy(—Kk, t), averaging through according to (5.9)—(5.13), and invoking (6.10),
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F1G. 6.3 Microscale length (upper group of curves) and velocity derivative skewness (lower
group of curves) for R, (t = 0) =~ 95 freely decaying turbulence.

we have

<% + 2vok2> Ek,1) = W) + T (k. 1), (6.28)

where the nonlinear inertial transfer term (or transfer spectrum, for short) 7 (k, t) is to be
defined in terms of the third-order moment Q gy, which is

Opya(J, k—J, =K, 1) = (up(, Duy (k — j, Dua (=K, 1)). (6.29)
We choose k as the polar axis and introduce
n = cos b (6.30)

where 6;; is the angle between the vectors k and j. The nonlinear term takes the form
00 1
T(k, 1) =/ dj/ du T (k, j, 1) (6.31)
0 -1

with

Tk, j, 1) = =8in?k*j* {jy Qpyp G k — i, —k)
— ky Qpyp(—j i — k. K)}. (6.32)
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Then the transfer spectrum can be defined by

T(k. 1) = /w 4T j).
0

with X
T(k, j) = /1 duT k, j, 12).

We have the antisymmetry

Or, alternatively,
Tk, j)=-T(j,k)

In this formulation conservation of energy follows as:

/ dk/ djT(k,j):O:/ dkT (k) = 0.
0 0 0

139

(6.33)

(6.34)

(6.35)

(6.36)

(6.37)

This antisymmetry of T (k, j), which is required for conservation of energy, may be clearly
inferred from Fig. 6.4, where we plot results for 7T (k, ). The initial value T (k,0) = 0,
for all k, when the velocity field is Gaussian. However, as time goes on, T (k, ¢) develops,

and its qualitative interpretation is quite straightforward.
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F1G. 6.4 Transfer spectra for R, (¢t = 0) =~ 95 freely decaying turbulence.
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At low wave numbers T (k, ¢) is negative and absorbs energy, either from 0 E (k, t)/0t
(decaying turbulence) or from the stirring forces (stationary turbulence). This energy is
transferred to high wave numbers where T (k, t) is positive. Hence T (k, t) behaves like a
source of energy at high wave numbers. Here it emits the energy which it absorbed at low-
wave numbers and the emitted energy is dissipated locally (in wave number) by the effects
of the fluid’s viscosity.

We shall enlarge on these points slightly in the next section where we discuss results for
stationary turbulence.

6.4 Theoretical results: stationary turbulence

The application of renormalized perturbation theories such as DIA or LET to stationary
turbulence has generally been limited to a few asymptotic results. In order to evaluate their
behavior in sufficient detail such that comparisons can be made with computer experiments,
it is necessary to add some forcing at low wave numbers in order to ensure stationarity.
However, as we are dealing with purely ensemble-averaged quantities in a theory this means
that the forcing must also be deterministic and, at best, related to the forcing used in the
numerical simulation only at mean-field level. We should point out therefore, that the results
presented here are possibly the first results obtained in this way from forced computations of
LET and DIA. In view of their pioneering status, they should be viewed with some caution.

6.5 Detailed energy balance in wave number

In order to ensure stationarity, energy is added to the system at low wave numbers by a source
term W (k) which satisfies
K
/ dkW (k) = ¢, (6.38)
0
for some k K kg, where kq, as given by eqn (6.6), is the Kolmogorov dissipation wave
number, and ¢ is the rate of energy input. Note that this is more restrictive than in eqn (6.1)

in that the forcing acts only at low wave numbers.
Then dE (k, t)/dt = 0, and the energy balance of eqn (6.28) becomes:

T (k) = W (k) — 2vk>E(k) = 0; (6.39)

or,

/ djT(k, j) = W(k) — 2vk*E (k) = 0. (6.40)
0

At sufficiently high Reynolds numbers, we assume there is a wave number « such that the
input effects are below it and dissipation effects above it. That is, for a well-posed problem:

f W (k)dk ~ & ~ —/ 2vk%E (k) dk. (6.41)
0 K
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We can obtain two detailed energy balance equations by first integrating each term with
respect to k from zero up to x and then from infinity down to .
First,

/K dk/oo djTk, j)+ /K W (k)dk = 0, (6.42)
0 K 0

that is, energy supplied directly by input term to modes with k < « is transferred by the
nonlinearity to modes with j > «. Thus 7T (k) behaves like a dissipation and absorbs energy.
Second,

o0 K o
/ dk/ djT (k, j) —f 20k2E (k) dk = 0, (6.43)
K 0 K

that is, nonlinearity transfers energy from modes with j < k to modes with k > «, where it
is dissipated into heat. Thus in this range of wave numbers 7 (k) behaves like a source and
emits energy which is then dissipated by viscosity.

6.5.1 Scale-invariance and the Kolmogorov spectrum

We have discussed the turbulence energy balance in terms of the separation between input
(stirring) effects and output (viscous effects). If we keep increasing the Reynolds number (i.e.
we either reduce the viscosity v or increase the rate of doing work on the fluid ¢), then clearly
the dissipation wave number kg4, as given by (6.6), will take ever larger values. This raises
the possibility that we can separate the input and output effects by such a large distance in
k-space, that there is an intermediate range of wave numbers where only the inertial transfer
term, 7T (k), acts.
Kolmogorov’s hypotheses about this possibility were essentially the following:

1. The turbulence energy transfer is local in wave number: that is, the cascade picture is
assumed to be valid.

2. For sufficiently large wave numbers there exists an intermediate range of wave numbers
where the energy spectrum does not depend on the details of the input—only on its rate €,
nor does it depend on the viscosity v.

With these assumptions, dimensional analysis immediately yields>*:
E(k) = ag*3k™3/3, (6.44)

The prefactor « is generally known as the Kolmogorov constant. This result for the energy
spectrum has received ample experimental confirmation with the value of the prefactor given
by o = 1.620 £ 0.168.

Another way of looking at this is in terms of scale invariance. Let us introduce the
transport power Il (k, t). For some given wave number k = k, the transport power is the rate

24 This can be verified by using the information given following eqn (6.6).
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at which energy is transferred from modes with k < « to modes with k > k. It is given by:
o
Ik, t) = / T (k,t)dk. (6.45)
K
By the antisymmetry of T (k, j):
o K
Ik, t) :f dk/ djT(k, j). (6.46)
K 0
Also by antisymmetry of T (k, j):
K
Mk, t) = —/ T(k,t)dk. (6.47)
0

A criterion for the existence of an inertial range can be obtained by integrating both sides
with respect to k. We find that for any K in the inertial range, we have the condition

o K]
/ dk T (k) = —/ dk T (k) = e. (6.48)
0

K

One point worth making is that if E(k, t), with time dimension 72, is expressed in terms
of the rate of energy transfer & which has time dimension 73, then

E(k, 1) ~ &3

isinevitable. If there is scale invariance, as defined by (6.48), then eqn (6.44) is also inevitable.

6.5.2 Theoretical results for the energy spectrum at large Reynolds numbers

In Fig. 6.5 we show the theoretical predictions of the energy spectrum as a function of wave
number scaled on the dissipation wave number kq (see eqn (6.6)). In addition to the DNS
results, the theoretical spectra can be compared with the ad hoc spectrum due to Qian (1984),
as this is generally regarded as being a good fit to experimental data.

The actual spectra are divided by £2/3k~5/3 and from (6.45) we can see that a plateau
region of the graph could correspond to the Kolmogorov pre-factor «. This form of spectral
plot is known as a compensated spectrum. For a Taylor—Reynolds number of R; >~ 232 we
would expect to see a small amount of inertial range and this is just about perceptible here
around k/ kg ~ 1071,

It should be borne in mind that kg is based on dimensional analysis and therefore only
gives a rough idea of the position of the boundary between inertial and dissipation ranges
of wave number. From experimental results, one would in fact expect a cross-over at wave
numbers of the order of 0.1kq — 0.2k4.

In Fig. 6.6 we show spectra obtained from the LET theory at two values of the Taylor—
Reynolds number compared with some representative experimental results. Here we show
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a one-dimensional projection of the spectrum ¢ (k, t) because this is what experimentalists
actually measure. It can be related to the usual energy spectrum by the formula

oo 2
Pk, 1) = 1/ {1 —~ k—z} p'E(p,1)dp, (6.49)
2 Jk p

which holds for isotropic turbulence.

Obviously one may conclude that the LET theory agrees as well with experiment as the
experiments agree with each other. Unfortunately, not only is the turbulence problem very
difficult, but the experimental side is relatively underdeveloped when compared with physics
as a whole. This means that decisive comparisons are rarely, if ever, possible.

6.6 Application to other systems

The turbulence theories which we have discussed in this chapter could provide a method of
tackling other problems in which the equation of motion is a nonlinear Langevin equation
with some form of noise input. However, this approach is relatively undeveloped, and the
only investigations in this area known to us are the application of DIA to the KPZ equation
by Bouchaud and Cates and the application of LET (along with assorted RG methods) to the
long-time, large-scale properties of the noisy, driven diffusion equation by Prakash, Bouchaud
and Edwards. Recently, the statistical closure of Edwards (1964) has been extended to time-
dependent problems in both fluid turbulence and the wider class of problems associated with
noisy, driven diffusion equations. References may be found in [24], along with details of the
numerical calculations of the LET and DIA theories.

We return to this topic in the context of RG at the end of Section 11.3, where some more
general references are given for background reading.
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7

SETTING THE SCENE: CRITICAL PHENOMENA

In the third and last part of this book we concentrate on renormalization group (or RG) in its
various forms. As the great success of RG has been in the context of critical phenomena, it
seems sensible to consider the general theoretical situation in that subject as it existed just
prior to the coming of RG. Moreover, as the application of RG to critical phenomena was to
some extent inspired by the concepts of scaling and “blocking the lattice,” it will be helpful
to examine these ideas also.

Accordingly we present a slightly more extended treatment of critical exponents. As the
calculation of their numerical values is the main test of theories, this is clearly worthwhile.
Then we give a more general discussion of theoretical models, although it is invariably the
Ising model which interests us most. Then we show how scaling theory (based on the use of
homogeneous functions) leads to relationships between critical exponents, so that in order to
work out all six exponents for a system it is only necessary to work out any two of them.

We then close with a consideration of mean-field theory. This was the main theory of
critical phenomena until it lost its crown to RG. A particularly interesting feature of this
version of mean-field theory is that the combination of a variational principle with linear
response theory allows us to work out the theoretical form of the pair-correlation, despite the
fact that mean-field theory of the Ising model is equivalent to an assumption that there are
no connected correlations!

As well as calculating the mean-field values for the critical exponents, we also present
two quite demanding pieces of mathematical analysis in Sections 7.7 and 7.8 in which we
work out the form of the connected correlation function and also show that mean-field theory
becomes exact in an infinite number of dimensions. These analyses could be omitted on a first
reading, but the subject of the upper critical dimension in Section 7.9 is of such importance
later on that it merits attention at this stage.

7.1 Some background material on critical phenomena

We have previously met four of the six critical exponents for the “para—ferro” magnetic
transition in Section 3.3. Here we introduce the concept rather more formally and conclude
by defining and summarizing all the exponents for magnetic and gas—liquid transitions.

7.1.1 Critical exponents

Critical points occur in a great variety of systems. The value of 7. depends on the details
of the atomic or molecular interactions of the system and hence will vary widely from one
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system to another. However there is a considerable degree of similarity in the way systems
approach a critical point: macroscopic variables like specific heat, magnetic susceptibility or
correlation length either diverge or go to zero as T — T.. We can characterize this behavior
by the introduction of critical exponents.

We may represent any macroscopic variable by F(T) and introduce the reduced
temperature 6. by

b= L~ Tc (7.1
c — TC . .
Then a critical exponent n can be defined for 6, ~ 0 (i.e. T ~ T;) by
F(6.) = A6", (7.2)

where A is a constant. We note that there are two broad cases as follows, depending only on
the sign of the critical exponent:

1. Critical exponent n is positive, F(6.) diverges as T — T¢.

2. Critical exponent n is negative, F(6;) — Oas T — T..

Actually F may be expected to behave analytically away from the fixed point. With this
in mind, we can write an expression with a greater range of validity as

F(0c) = A6 "(1+ BO +--+), (7.3)

where y > 0 for analytic behavior at large 6. and B is a constant.?

More formally, the critical exponent n of F(6.) is defined to be:

In F (6
n = — fim 2F0) (7.4)
6:.—0 1n9c

Lastly, we should mention at this stage the idea of universality. The critical exponents
are to a large extent universal, depending only on the symmetry of the Hamiltonian and its
dimension, provided the interatomic forces are short range.

7.1.1.1 The para-ferromagnetic transition. When a piece of ferromagnetic material is placed
in a magnetic field B, a mean magnetization M is induced in the material which is propor-
tional?® to B. Then, taking one coordinate axis along B, we can work with the scalars B and
M (assumed to be in the same direction!).

It should be noted that M is zero in the disordered phase (spins oriented at random) and
nonzero in the ordered phase (spins aligned), and so is an example of an order parameter.

25 We have previously given this expression as eqn (4.22).
26 We are assuming here that the magnetic material is isotropic.
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The relationship between the applied magnetic field and the resulting magnetization is
given by the isothermal susceptibility, as defined by the relation:

Xt = oM 7.5
T=(£>T- (7.5)

Note this is an example of a response function. For a fluid, the analogous response function
would be the isothermal compressibility, which is a measure of the volume change (response)
when the system is subject to a change in pressure (applied field).

7.1.2 Correlation functions

Correlations are an essential tool for the statistical analysis of all fluctuating systems and they
play a particularly important part in the study of critical phenomena. We shall discuss them
here for the case of a magnetic system consisting of “spins on a lattice.” We later introduce
linear response theory, with the emphasis on methods of calculating correlations. Here we
shall concentrate on the physical aspects and in the process we shall introduce two further
critical exponents.

7.1.2.1 Two-point correlations. The two-point correlation G is defined by:
G(X,‘, Xj) = (S,'Sj) (76)

where Xx; is the position vector of the ith lattice site, with associated spin vector S;. This is also
known as the pair correlation and sometimes denoted by G®. Usually we shall restrict our
attention to materials which are spatially homogenous and isotropic. Then we may benefit
from the following simplifications:

1. Homogeneity means that average values (including correlations) are translationally
invariant. This implies that two-point correlations can only depend on the distance
between the points and not on their absolute position in space, hence G = G(x; — X;).

2. Isotropy means that average values are rotationally invariant and hence two-point cor-
relations cannot depend on the direction of the vector connecting the two points. This
implies that G = G(|]x; — X;|).

Then if we put |[x; — X;| = r, we may write the correlation in the following convenient form:
G(r) = (S(0)S(r), (1.7)
Alternatively, we may also write it as:
G(@, j) = Gi; = (SiS)), (7.8)
and all these forms will be employed as appropriate to the circumstances.

7.1.2.2  Connected correlations. Below the critical temperature 7, both correlations and mean
values become large and this leads to large values of the correlation G;; for all values of
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i and j. We may deal with this problem by subtracting out the mean values and in this way
we introduce the connected pair correlation G.(i, j), thus

Ge(i, j) = (SiSj) — (Si)(S)). (1.9)
Alternatively, we may write this in a form analogous to (7.7), thus
Ge(r) = (S(0)S(r)) — (S)*. (7.10)

It should be noted that:
e Above T, (S) =0, hence G.(r) = G(r).

e Below T, G is a measure of the fluctuations in the spins about a general alignment.

7.1.3 The correlation length

For temperatures near the critical temperature, it is found experimentally that the pair correla-
tion decays exponentially with increasing separation of the measuring points, provided that
this separation is not too small.

That is, for r large and the reduced temperature 6, < 1, it is found that

Ge(r) ~ ™%, (7.11)

where & has the dimension of a length and is interpreted as the correlation length. That is, it
is the distance over which spin fluctuations are correlated (in the sense that correlations over
greater distances are rare). As T — T, then it is found that £ grows without limit and this
allows us to define another critical exponent v, by means of the relation

E~0;", asf.— 0. (7.12)

At the critical point, it is also found empirically that the connected pair correlation takes
the form

Ge(r) ~ (7.13)

Fd=2+1"
where d is the number of space dimensions and v and 7 are constants.
In the Table 7.1 we list all six exponents for fluid systems as well as magnetic systems.

TABLE 7.1 Summary of critical exponents.

Exponent Variable Magnetic system Fluid system

o Heat capacity Cp ~ 10.]7¢ Cy ~ |6:]7%

B Order parameter M ~ (—Gc)ﬂ (o1 — pg) ~ (—90)5
y Response function X7 ~ 16|77 Kkt ~ 6177

8 Critical isotherm B~ |M|*sgn M P—P.~|p— ,og|‘s
v Correlation length &~ 167" &~ 167"

n Pair correlation at Tc  G(r) ~ 1/r4=21  GC(r) ~ 1/rd=2t1
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7.1.4 Summary of critical exponents

7.1.4.1 Critical exponent inequalities. Using thermodynamic relationships it is possible to
prove various inequalities among exponents, for example, Rushbrooke’s inequality: « +
2B + y > 2. For some systems, these hold as equalities, but it is not worth doing a lot on
this: better results come more easily from scaling theory (see Section 7.3) and even RG (see
Section 8.3).

7.2 Theoretical models

We have previously introduced the idea of models for magnetic systems in Chapter 2 in an
informal way. Now we introduce the idea more formally. This includes the formal use of
the term “Hamiltonian,” although we shall still mean by this the energy. Remember that for
quantum systems, the Hamiltonian is an operator and the energy is its eigenvalue.

We begin by noting that the microscopic behavior of assemblies can often be regarded as
“classical” rather than “quantum mechanical” for the following reasons:

e Thermal fluctuations are often much larger than quantum fluctuations.

e Classical uncertainty in the large-N limit overpowers the quantum uncertainty.

e The complexity of the microstructure of the assembly introduces its own uncertainty.
We can set up theoretical models which should be:

1. physically representative of the system to some reasonable degree of approximation;

2. soluble.

But, usually (2) is incompatible with (1) and attempting to reconcile the two normally involves
some form of perturbation theory. In practice, one sacrifices some degree of physical “cor-
rectness” in order to be able to solve the model. Invariably, by “solve,” we mean “obtain a
good approximation to the partition function.”

7.2.1 Generic Hamiltonian for D-dimensional spins on a d-dimensional lattice

If we restrict our attention to magnetic systems, then a generic model for the Hamiltonian H
can be written in d-dimensions2’ in terms of a D-dimensional spin vector Sl.(D) , thus:

D) o(D D
H=->"1;s )sj "= " Bis” (7.14)
iJ i
where B; is an externally applied field which is assumed for generality at this stage, to be

spatially nonuniform and hence to vary with lattice position. The following points should be
noted:

1. J;j is a coupling parameter, which in general depends on the distance between sites i
and j. For anisotropic assemblies it also depends on the orientation of the vectorr; —r;.

27 That is, we consider a lattice in an arbitrary number of dimensions d which may be greater than d = 3.
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2. The dimension of the spin vector D is not necessarily equal to the dimension d of the
lattice.

3. The theoretical treatment which we employ can be either classical or quantum
mechanical.

Most of the theoretical models of critical phenomena can be regarded as either a special case
of the above or can be generated from it by suitable procedures.

7.2.2 Examples of models of magnetism

The Heisenberg model (classical) D = 3. In this case the spin is a three-dimensional vector
and the model can be regarded as the classical limit of the quantum-mechanical Heisenberg
model. Instead of the quantum mechanical (2S5 + 1) discrete spin orientations, there is a
continuum of orientations: § is a classical vector. It is the most realistic model for tem-
peratures near T,. With d =3 and D =3, it models three-dimensional spin vectors on a
three-dimensional lattice. It has not been solved analytically and its study relies on numerical
computation.

The XY model D = 2. This is just a version of the Heisenberg model with D =2. The
spins can point in any direction in a plane.

The Ising model D = 1. This model is Boolean in character—the spins are either up or
down. It may also be regarded as an example of a “two-state” model. In addition, the spin
interactions are limited to pairs of nearest neighbors on the lattice.

The Potts model (g-state). This is a generalization of the Ising model to have more
states. For the particular case ¢ = 2, it is identical to the Ising model.

The Gaussian and spherical models. These were invented to try to make the Ising model
more tractable but they are both very nonphysical. The Gaussian does not undergo a phase
transition in any number of dimensions. But it is widely studied because it gives a starting
point for perturbative calculations, as we shall see in Chapter 9. The spherical model is one of
the very few exactly soluble models for a d = 3 lattice. It has been solved ford = 1, 2, and 3.
Also its partition function is the same as that for the Heisenberg model, in the limit D — oo.

7.2.3 The Ising model

This is the most widely studied model in statistical field theory, including both the theory of
critical phenomena and particle theory. So naturally it is the one upon which we shall con-
centrate here. We recall that it is generated from the generic model Hamiltonian of eqn (7.14)
by specializing the dimension of the spin vector to the case D = 1. If we write

sV =8, suchthat §; = +I,

then the Hamiltonian can be written for the generic Ising model as

H=->Y"1;S58 - B, (7.15)
(i.J) i
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where (as previously encountered in Section 2.1.1) the restriction to nearest-neighbor pairs
of spins in the double sum is indicated by the use of angle brackets to enclose the indices
i and j. As we have seen in Section 2.1.2 this restriction can be indicated more explicitly, so
that there is no need to remember that each pair of spins should only be counted once.

The Ising model is really a family of models, the individual members being determined
by our choice of the dimensionality d. We begin by summarizing a few features of the model
for each value of d.

1. d = 1. In this case we envisage a line of spins, as illustrated in Fig. 2.1. It presents a very
simple problem and can be solved exactly. In Appendix C we give one of the methods
of calculating the partition function for a one-dimensional Ising model. But, although
its solution is of considerable pedagogical importance, the model does not exhibit a
phase change.?®

2. d = 2. In two dimensions, the Ising model can be thought of as an array of spins on a
square lattice, with each lattice site having an associated spin vector at right angles to the
plane of the array. The situation is illustrated schematically in Fig. 2.8, where a plus sign
may be taken as denoting a spin pointing upwards and the absence of sign denoting a
spin pointing downwards. This model is more realistic in that a phase transition appears
in the thermodynamic limit. It was solved exactly by Onsager (1944) and this work is
still regarded as a theoretical four de force.

3. d > 3. These cases are more difficult to draw but at least the three-dimensional problem
is easily visualized. One simply imagines a cubic lattice with the three main coordinate
directions corresponding to the cartesian coordinate axes x, y, and z. Then we assume
that spin vectors at each lattice site can point in the directions of z. The Ising models
for d > 3 cannot be solved exactly but they can be treated numerically, and numerical
simulation of Ising models is a very active area of statistical physics. As we shall see
in the next section, mean-field theory gives a reasonable approximation to the partition
function for d = 3 and a very good approximation for d = 4.

7.3 Scaling behavior

Ideas of scaling and self-similarity had been a crucial element in the subject of fluid mechanics
from the late nineteenth century onwards, but it was not until the mid-1960s that such ideas
were formulated in the theory of critical phenomena. We have already touched on these topics
in Section 1.5, and in particular on the concept of a homogeneous function in Section 1.5.5.
Now we extend this idea to functions of two variables and this provides us with an elegant
and economic way of obtaining relationships between critical exponents.

7.3.1 Generalized homogeneous functions
A generalized homogeneous function f (x, y) is defined by the property:

FQ9x,2Py) = af(x, y), (7.16)

28 1t is sometimes said that there is a phase change at 7 = 0, but in any model the spins will be aligned at zero
temperature, so arguably this is a rather trivial example of a phase transition.
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for arbitrary numbers a and b. It can be shown that generalized homogeneous functions of
two variables must be of the form:

JC.y) =y"F(x/y). (7.17)
where F is a function of a single variable and is defined by
F(z)=f(z D. (7.18)

Note that we can recover the ordinary homogeneous function by settinga = bandn = 1/a.

7.3.2 The static scaling hypothesis

Let us consider the Gibbs free energy G (T, B) for a magnetic system at a temperature 7 and
subject to an imposed magnetic field B. We may write it in terms of the reduced temperature
O, as G(O., B), near the critical temperature T = T.

Then the scaling hypothesis put forward by Widom in 1965 is just the assumption that
G (6., B) is a generalized homogeneous function. That is, we assume that there exist two
parameters » and p such that:

G\ 0., AP B) = LG (6, B) (7.19)

The hypothesis leaves r and p undetermined. But, as we shall see, all the critical exponents
can be expressed in terms of r and p and this leads to new relationships between the critical
exponents.

7.3.3 Relations among the critical exponents

We begin by showing that the above equation implies a scaling relationship for the mag-
netization (or order parameter) M. Then, by considering two particular cases, we obtain
expressions for the critical exponents 8 and §.

In order to do this, we differentiate both sides of eqn (7.19), with respect to B to obtain

GG 0 A"B) _ 3G(be. B)

= (7.20)
d(APB) 0B
Next, recalling that M = (—0G /9 B), we have
APMO 0., \PB) = AM (6., B), (7.21)

as the scaling relation for the magnetization.
Now we consider critical behavior, for two particular cases.
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Case(1): B=0and 6. — 0
Re-arrange (7.21) to obtain

M6, 0) = AP~ M\ 6., 0). (7.22)

This equation is valid for all A: hence it must hold for any arbitrarily chosen value of A.
Accordingly, we shall choose the value:

b= (=1/6"",
and so eqn (7.22) becomes:
M (8, 0) = (—6)" P/"M(~1,0).
For 6. — 0™, we may define the scaling exponent 8 by the relationship
M6, 0) ~ (—6.)F.

Then, comparison of the two immediately preceeding expressions for M gives:

B = , (7.23)

which is the critical exponent 8 in terms of the scaling parameters r and p.
Case (2):6. =0and B — 0

In this case, eqn (7.22) becomes

M (0, B) = AP~ M (0, A" B).
This time we choose our arbitrary value of the scaling parameter to be

A= B—l/p’

and so the scaling relation for the magnetization takes the form

M, B) = BU=P/Pp(0, 1).
For B — 0, the critical exponent § is defined by:

M, B) ~ B3,

and once again, comparison yields

§ =2 (7.24)
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Then, if we solve eqns (7.23) and (7.24) simultaneously, we obtain

11
r=E~m,

1 (7.25)
— 5
P S+ 1

Then, if other critical exponents are expressed in terms of the parameters r and p, we
may derive equations connecting the various sets of critical exponents by invoking the above
equations. In general this may be done by forming other partial derivatives of the Gibbs
function.

7.3.4 Relationship between 8, y, and §

For instance, if we differentiate twice with respect to B, we may obtain a relationship for the
magnetic susceptibility and hence for the exponent y, as follows:

AP X r (W O, APB) = A X1 (6c, B), (7.26)

v _ (P26
"= \sB2),"

Consider the particular case B=0, and choose the arbitrary value of the scaling
parameter to be

where we used

A= (=071,

then the scaling relation takes the form

X7 (6e, 0) = (=0c) "~ D/ X 7(~1,0).
Now, the critical exponent y is defined by the relation

X1 (6c,0) ~ (=6:)7,
as 6. — 0. Comparison of the two preceeding expressions yields:
y=Q@p—=1D/r.
Then, substituting for p and r from eqn (7.25) above gives:
y=pE—-1). (7.27)

This is a typical example of the kind of equation one can obtain in this way which gives
relationships among the critical exponents.
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7.3.5 Magnetic equation of state

The scaling hypothesis leads to specific predictions about the magnetic equation of state.
This is a relation between the magnetization M, the applied field B, and the temperature 7.
If we go back to eqn (7.21), and rearrange:

M6, B) = AP~ M@0, AP B). (7.28)

Once again we make our arbitrary choice of scaling parameter: A = |6.|~!/7 and the scaling
relation for the magnetization becomes:

0 B
M., B) = 16| P | =, — ). 7.29
(6. B) = |6c] ARG (7.29)

Then, from (7.23) which is § = (1 — p)/r and an additional expression,

B3 =p/r,

which is easily obtained by multiplying eqns (7.23) and (7.24) together, we find

M@®., B) = |6.|PM G B ). (7.30)
ol 10| 16172 ) '

or, with some rearrangement,

M@, B) O B
—— =M|—, —== . (7.31)
|6c 1 <|9c| |0c|ﬂ8>

If we plot M against B, then data falls on different isotherms: the relationship between
these two quantities depends on temperature. If we divide M by |6¢|# and B by |6.|P?, then
the data for various temperatures all collapses onto one curve.

A good illustration of this may be seen in the book ([29], p. 118, Fig. 11.4). It should be
noted that Stanley gives many inequalities between critical exponents ([29], p. 61, Table 4.1),
based on thermodynamics and convexity properties. Many of these turn up as equalities in
([29], p. 185, Table 11.1) based on scaling relations.

7.3.6 Kadanoff’s theory of block spins

If we judge the Widom scaling hypothesis by results, it is clearly successful in giving us
some insight into the universal nature of the critical exponents. Now we would like to obtain
some insight into the nature of this hypothesis. The crucial idea in understanding it was put
forward by Kadanoff in the mid-1960s and is based on the assumption that the underlying
regularity of a lattice (in the case of a magnet) could be reflected in the larger scale structures
of domains or correlated islands of magnetism.

We rely on the Ising model, in which (let us remind ourselves) we consider N spins, each
of which can be either “up” or “down” on a d-dimensional lattice. Each spin S; is labeled by
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its position in the lattice where i = 1,2, ..., N. The interactions between spins are limited
to pairs of nearest neighbors, each of which has an interaction of magnitude J.
The Hamiltonian (7.15) may be written in the form

K h&
H=-—3"885--Y5;. (7.32)
P Fia

where the angle brackets grouping the indices i and j indicate that the summation is restric-
ted to “nearest neighbor pairs,” and of course each pair must be counted once only: see
Section 2.1.1. We have introduced a change of notation which will be very useful from now
on and have set

and
= = s ].34

where B is the externally applied magnetic field. Variables divided by kT are known generic-
ally as reduced variables. It is usual to refer to & as the reduced magnetic field and to refer to
K as the coupling constant. This is implicit recognition of the fact that the effective coupling
is controlled by the temperature. This will turn out to be a very important idea in coming
chapters. Recall that in Section 1.2.7 we have interpreted the temperature as being a control
parameter for the coupling constant.

The idea proposed by Kadanoff amounts to a coarse-graining of our microscopic descrip-
tion of the lattice. Starting with a lattice of points a distance a apart (where a is the lattice
constant), we partition the lattice points in groups into cells of side La, where L >> 1 but is
otherwise arbitrary. This procedure results in a number of cells n given by

N
n = ﬁ,
and each cell contains L¢ spins. This is illustrated for the case d =2 in Fig. 7.1. Now consider
the case where the system is near the critical point, with T — T such that the correlation
length & > La, and so our arbitrarily chosen coarse-graining parameter will satisfy the
condition 1 <« L <« &/a. Then, label each cell with a value of the an index o, where
(¢ =1,2,...,n), and associate with each cell a magnetic moment S‘a.

7.3.6.1 Assumption 1. Next, we assume that each cell moment S‘a behaves like a site
moment S;. That is, it is either up or down. (This assumption will be valid for most cells,
if T ~ T and we are dealing with big clusters of correlated spins.)

This then implies that, if we write the system Hamiltonian H in terms of cell moments
S, we may expect it to have the same form as H based on site moments S;, although it may
have different values of K and 4. Hence we associate analogous parameters K and h with
our cell model. Actually as K depends on both J and T', we shall work with 6, rather than K .
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La a
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F1G. 7.1 “Blocking” spins in two dimensions.

7.3.6.2  Assumption 2. The next important step is to note that if the Hamiltonian H has the
same structure in terms of both lattice sites and cells then we can assume that the form
of the partition function will be the same, and hence (through the “bridge equation”) that
the thermodynamic potentials for the two models are also similar. Thus, taking the Gibbs
potential as specific example, we may infer that the two descriptions are related by:

GO, h) = LYG (B¢, h). (7.35)

7.3.6.3 Assumption 3. Now we need to relate 67C to 6. and h to h. In order to do this, Kadanoff
assumed that the “block” and “site” variables were related by:

0. = LV6c; (7.36)
h=L"h, (7.37)

and, substituting these forms into the equation for the Gibbs free energy, we obtain:
G(LY6e, L*h) = LYG (6., h). (7.38)

7.3.6.4 Comparison with the Widom scaling hypothesis. This is of same form as the Widom
scaling hypothesis, although, in that case A was arbitrary and here L is only arbitrary within
1 « L < &/a. Thus it can be written as:

G(L0., Lh) = LG 6., h), (7.39)
where previous scaling parameters can now be identified as

r=y/d; (7.40)
p=x/d. (7.41)
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Thus in the absence of characteristic scales, we can assume that a coherent region on a given
scale, has the scale of the coherent region below it in the hierarchy as its characteristic scale.
This is the idea of self-similarity or fractal structure, as discussed in Section 1.5.

7.4 Linear response theory

This is a method for working out the response function (e.g. the magnetic susceptibility)
of a system in thermal equilibrium. It relies on a clever mathematical trick but also has an
underlying physical interpretation. For once we shall begin with the mathematical idea and
come back to the physics later.

In statistical mechanics, we saw that we can work out the mean value of the energy, for
instance, (E), either directly from the usual expectation value (as in eqn (1.129)) or indirectly
by differentiating the partition function with respect to the temperature 7', as in eqn (1.130).
In fact, this idea is available as a general technique for any variable X (say) and the general
algorithm may be stated as follows:

e Add a fictitious term — XY to the energy (or Hamiltonian) of the system.
e Work out the partition function Z as a function of Y.

o Differentiate In Z with respect to ¥ and then put Y = 0.

That is,
1dlnZ 1 1
5 al; = 239 e BE-XV)| = 3 Xie PEXDL iy,
r=0 i Y=0 i Y=0
(7.42)
So the two methods are equivalent. If we use
1
——InZ=F,
B

from eqn (1.126), then the mean value of the variable X follows at once as:

X) = oF 7.43
( >__|:8_Yi|Y:0. ( )

Then, differentiating again with respect to Y gives the fluctuations in X:

,  la(X)y X
=———=— (7.44)
gy B
where X is the generalized susceptibility. This is known as the linear response equation.
And the physical interpretation? That is quite simple. If we apply a field or a current in
order to generate the new term in the Hamiltonian, then this applied field breaks the symmetry
of the system. In this way, the response of the system to a symmetry-breaking perturbation
is revealed.

(X?) — (X)
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7.4.1 Example: spins on a lattice

As a specific example, we shall again consider the Ising microscopic model of a ferromagnet,
which consists of a lattice of N spins, with a spin vector S; at each lattice site i.

7.4.1.1 The mean magnetization. We begin with the mean magnetization, which we
denote by
M = (S)

where
N
S = Z S; =total spin.
i=1
In line with the procedure of the previous section, we add a term

1
=(-=)Js
AH (ﬂ)]

to the Hamiltonian or energy. (Actually / = 8B, where B is the magnetic field). Then

0lnZ
M =
0J

(7.45)

J=0
7.4.1.2  Correlation functions. Allow J (or B) to be different at each lattice site: add the term

AH' = — j’—S’
—~ B
to the Hamiltonian. Hence we may obtain the mean and correlations as follows:
102
(Si) = Z3 (7.46)
(8iS;) = 182_2, (7.47)
Z0J;0J;
(S;S;8k) = l83—Z’ (7.48)
Z0J;0J;0J;

where (S;S; ...) are the correlations.

7.4.1.3 Connected correlations. We can also treat connected correlations, which (as defined
by eqn (7.9)) involve fluctuations about the mean value, in this way and these are generated
by diferentiating In Z, thus:

?InzZ

0J;0J;
The above is the pair correlation: a generalization to the n-point connected correlation is
possible:

G.(i,j)= (7.49)

9 9
e —IZ=(S;, ... Siy)e- (7.50)

G.(i1,...,iN) = —, -
(i iN) 3],'] ajiN
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7.5 Serious mean-field theory

Basically the idea is just the same as the Weiss theory of Chapter 3. But now we do it more
formally and use a variational principle. By combining this with linear response theory we
are able to obtain information about correlations. We begin by introducing and then proving
the Bogoliubov variational principle.

7.5.1 The Bogoliubov variational theorem

The exact Hamiltonian (or total energy) for an interacting system is often found to be of the
form:

N
H=>Y"Hi+) Hj. (7.51)
i=1 ij

This may be readily understood as a generalization of the forms for the system energy
discussed in Section 1.2.4. For example, eqn (1.20) is just a special case of (7.51). Let us
choose a model Hamiltonian of the form

H(\) = Hy + AHj, (7.52)
such that
0<Aa<l,

where H is exact, Hy is soluble, Hj is the correction term and A is a variable control parameter.
The Bogoliubov theorem can be stated in terms of the Helmholtz free energy F as:

F < Fy+ (Hj)o, (7.53)

where Fy is the free energy of the soluble system with Hamiltonian Hy, and the so-called
ground-state expectation value of the correction term is given by

tr H[€7ﬂHO

Mo = = e

(7.54)

This procedure may be interpreted as follows:

1. We are evaluating our estimate of the exact free energy F using the full Hamiltonian
H = Hy + AHj, but only the ground-state (i.e. noninteracting) probability distribution
associated with the soluble model Hamiltonian Hy.

2. Then eqn (7.53) gives us a rigorous upper bound on our estimate of the free energy
corresponding to the exact Hamiltonian.
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Our strategy now involves the following steps:
e Choose a trial Hamiltonian Hy which is soluble.

e Use our freedom to vary the control parameter A in order to minimize the quantity on
the right hand side of the Bogoliubov inequality, as given in (7.53).

Then, in this way, we obtain our best estimate of the exact free energy F for a given choice
of soluble model Hamiltonian Hj.

7.5.2 Proof of the Bogoliubov inequality

We shall work in the canonical ensemble; and, in the energy representation, in which case we

have the partition function as:>’
Z=trePH, (7.55)
We also have the bridge equation, F = —k7 In Z, which can be rewritten for our present
purposes as:
—BF(}) =Intr e PH®, (7.56)

Next, we differentiate both sides of this expression with respect to A, and cancelling factors
of B as appropriate, we obtain

dF  tr Hye PHo+AHD)
0 tr e PHTAHD

= (Hj). (7.57)

Then we differentiate again with respect to A (above and below!) and this gives us

92F 5 5 ,
2 —BUH) — (H;)"] = —B{(H; — (H[))7). (7.58)

Now the quantity ((H; — (H )3 is positive definite. From this it follows that

d*F

for all A, and so F is a concave function®® of A. This implies that the function F (1) lies below
the tangent to F(A) at A = 0, or:

F()\)EFO—F)»(E) 4+, (7.60)
r /o
where we have written F(0) = Fy, for convenience.

Our proof is completed as follows. We substitute from (7.57) for 9 F /9, evaluated at
A = 0. Then we set A = 1, in order to recover the exact problem, and the Bogoliubov theorem
(as given in (7.53)) follows.

29 Remember! The trace notation tr just stands for “sum over states.”
30 This is a standard result from elementary calculus.
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7.5.3 Mean-field theory of the Ising model

We consider the Ising model with external magnetic field B. From eqn (7.14) the Hamiltonian
may be written in the slightly different form:

H=->"7;$Sj— B> S (7.61)
i,j i

where
e Jij =J ifi, j are nearest neighbors
e J;j=0 if i, j are NOT nearest neighbors.

Note that this is yet another way of specifying the sum over nearest-neighbor pairs of spins!
In order to reduce the Hamiltonian to a diagonal form,>! we choose the unperturbed
model for H to be

Hy = — Z B'S; — B Z S;, (7.62)
i i

where B’ is the “collective field” representing the effect of all the other spins with labels
J # i on the spin at the lattice site . Sometimes it is convenient to lump the two magnetic
fields together as an “effective field” Bg:

Br = B + B. (7.63)

Now we can work out our upper bound for the system free energy F, using the statistics of
the model system. First we obtain the partition function Zy by adapting eqn (7.55) to the
ground-state case, thus:

Zo = tre PHo = [PBE 4 o=BBEIN (7.64)
where we have summed over the two spin states of S = =£1. This may be further written as
Zo = [2cosh(BBg)]". (7.65)

The free energy of the model system Fy follows immediately from the bridge equation, as
N
= _E In[2 cosh(B Bg)]. (7.66)

Now from (7.53) the Bogoliubov inequality may be written in the form
F = Fo+ (Hp)o = Fo+ (H — Ho)o, (7.67)

where we have simply reexpressed the correction term as the difference between the exact
and model system Hamiltonians. Then, substituting from eqn (7.61) we may further rewrite

31 For background discussion of this point, see Section 1.2.5.
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this condition on the free energy as:

F<Fo—Y Jij(SiSj+ B Y (Sjh. (7.68)
i,J J

We now work out averages over the model assembly, thus:

> (Sj)o = N{(S)o. (7.69)

and

JN
D Ti(SiSe =Y Jij(Si)o(Sdo = TZ<S>3, (7.70)
ij ij

where we have made use of the statistical independence of S; and S;, which is consistent with
the statistics of the zero-order (noninteracting) model, z is the number of nearest neighbors
and Nz/2 is the number of nearest-neighbor pairs. Then, substituting these results into
eqn (7.68), we have

JN
F<Fy— TZ(S>3 + B'N(S)o, (7.71)

and, taking the equality rather than the bound,

JNz
F=F— T(S)é + (Bg — B) N(S)o, (7.72)
where we have also substituted for B” using (7.63). This result will be the basis of our
variational method in the next section.
We already know F from eqn (7.66), while (S)( is easily worked out as:

(S)o = tr S exp(—pB Hp) _rr S exp(BBES) _ exp(BBg) — exp(—BBE)
7 ir exp(—BHo) tr exp(BBES)  exp(BBg) + exp(—BBg)’

The permissible spin states of the Ising model are S = =1, hence:
(S)o = tanh(8BE). (7.73)

Our next step is to use the variational method to obtain an effective field Bg such that the
free energy is a minimum.

7.5.4 The variational method

The control parameter A has now been replaced (in effect) by the molecular field B, so we
differentiate F as given by (7.72) with respect to B’ and set the result equal to zero. Noting
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that B’ always occurs as part of Bg, the condition for an extremum can be written more
conveniently as

oF

9Be =0, (7.74)
and from (7.72), this becomes
OF R 51028500 4 gy — myn 250 L vy, (1.75)
0B 0Bg 0BE 0Bg
From eqn (7.66) for Fy, we have:
2%12 = —N{(So, (7.76)

which cancels the last term on the right hand side of eqn (7.75), hence

oF 8(5}0 8<S>O
—  —(Br — B)N — NzJ(S =0, 7.77
8BE ( E ) aBE ¢ < >0 8BE ( )

and, equating coefficients of d(S)¢/d Bg, we have the condition for an extremum as:

Bg — B = zJ(S)o: (7.78)

or, rearranging,

Bg = B +zJ(S)o, (7.79)

is the condition for minimum free energy. In this model, the magnetization is just the mean
value of the spin, thus from (7.73) and (7.79):

($)o = tanh(BB + 2JB(S)o). (7.80)

In order to identify a phase transition, we put B = 0, and (7.80) becomes

(S)o = tanh(zJB(S)o), (7.81)

which is the same as our previous mean-field result as given by eqn (3.14), with the replace-
ment of M /M, by (S)o. We have therefore shown that the optimum value of the free energy
with an Fj corresponding to independent spins is exactly that of mean-field theory.
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7.5.5 The optimal free energy
From eqns (7.71) and (7.63) we can write the optimal free energy as

NzJ
F=F-— TZ<S>3 + N(Bg — B)(S)o.

Then substituting from (7.66) for the unperturbed free energy Fy, we have
NzJ

F = —% In[2cosh (BBg)] — T<S>3 + N (Bg — B) (S)o,

and, lastly, substituting from (7.78) for (S)o, yields:

NzJ (Bg — B)? Bg — B)?
zJ (Bg )+N(E )’

N
F = _Eln [2cosh (BBE)] — 3 7272 zJ

and, with cancellations as appropriate, we arrive at the neat form:
N N
F = ——1In[2cosh (BBg)]| + — (Bt — B)*. (7.82)
B 2zJ

Bearing in mind that the free energy is always our main objective in statistical physics,
as all the macroscopic physics can then be obtained by differentiation using a variety of
thermodynamical relationships, this equation may be seen as the overall result of the theory.

Now we can use this result to obtain the exact value of the mean spin by the procedures
of linear response theory, as discussed in Section 7.4. That is, we write

10F

(S) =~ 55

and simply differentiate the free energy as given by eqn (7.82) with respect to the external
field. The one tricky point is the implicit dependence of Bg on B, but writing

we see that there is no explicit dependence on Bg because d F'/d Bg = 0 is the condition for
the extremum. Then differentiating both sides of (7.82), gives us:

1
(§) = — (Be — B) =(S)o
zJ

where the last step follows from (7.79).

Thus we have established the fact that the exact solution (within mean-field theory) is the
same as the zero-order result. This implies that we can also write eqn (7.80) in terms of exact
values of the mean spin, thus:

(S) = tanh(BB + zJB(S)), (7.83)

and we shall make use of this result in Section 7.7.
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7.6 Mean-field critical exponents «, 3, y, and § for the Ising model

The exponents for the thermodynamic quantities can be obtained quite easily from our present
results. However, to get the exponents associated with the correlation function 1 and the
correlation length v we need to obtain expressions for these quantities. We begin with the
easier ones!

7.6.1 Exponent o

For B =0, we have H = —J Z(L/) S; S where Z(L/) is the sum over nearest neighbors.
The mean energy of the system is given by '

E=(H)=-J) (55;).
{i.j)

In lowest-order mean field approximation, the spins are independent and so we may
factorize as:
(SiSj) = (Si)(S;).

Hence

— N 5
E=—J ;)<S,-><sj> =—Jig M,
l’./

where M = (S) = the order parameter. From the thermodynamic definition of the heat
capacity, Cp at constant magnetic field, we have

c _aE _ oy NMdM_ JNMdM
B= 9T o SMar T YA

Now, for:
T>T.: M=0 therefore Cp =0;
T<T,: M= (=362

Thus oM 1 do 3 do 3
— —(=30)" V2 0 Ty __M—lT_l’
or — 2 (70 X mqr = a2 c
and so
9E 3 . 3JzN
ﬁ)B = EJzNMM 1TC I R (from eqn (3.17))

3
= ENk’ as Jz =kTe.

Hence Cp is discontinuous at 7 = T and so « = 0.
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7.6.2 Exponent

The mean magnetization is M = (S)o, and from mean-field theory:
(S)o = tanh(B8B + 2zJB(S)o).
Hence we can write:
M = tanh(BzJM + b), where b = §B.

Now mean-field theory gives z8.J = 1 or zJ = 1/f,, thus it follows that

M=t h[ﬂMer} t h[MTCer} t h[ M +b]
= tan = tan — = tan .
Be T (1+6c)

Set B = 0 and expand for T ~ T, in which case 0, is small:

M1 M
T l46 3(1+60)3

and rearranging:

1 1 M3
M(1- =
146, 3(1+6.)3

hence, either:

M=0
or
(14 6.)° )
M? = —30.—— = —36.(1 + 6,)°.
C (1 +0C) C( C)
Taking the nontrivial case,
M ~ | =362,

and by comparison with eqn (3.33) which defines the critical exponent:

B =1/2.

169
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7.6.3 Exponents y and §

From the definition of the isothermal susceptibility X r, we have:

X oM _ﬂaM
T=%8 "o
and also

M = tanh M +b M +b for T>T,
= lan _— >~ — or > .
1+ 6, 1+ 6, ¢

Now, with some rearrangement,

M
M — =
146,

’

to this order of approximation and, rearranging further, we have:

1+6,
M:( + C)b.
Oc

Hence

and so
Xr~6.' y=1,

which follows from the definition of y as given in eqn (3.34). Next, consider the effect of an
externally imposed field at T = T;, where 6. = 0, and so 1 4+ 6. = 1. We use the identity:

M = tanh(M + b) = (tanh M + tanh b)(1 + tanh M tanh b),

which leads to

M3 b’
M ~ (M— KN +b— ?) (1 + tanh M tanh b).

Cancel the factor of M on both sides and rearrange, to obtain:

b M3+b3 M M3+b i Mb b’ Mb3+
3 3 3 3 3 3 ’

Therefore b ~ M3 /b for small b, M and, by comparison with eqn (3.35), § = 3.

If we set b ~ M? on the right hand side, we can verify that all terms of order higher than
o (M 3) have been neglected.

It should be noted that these values for the critical exponents are the same as those found
using the Landau theory in Section 3.3.
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7.7 The remaining mean-field critical exponents for the Ising model

We now turn our attention to the problem of calculating the connected correlation function,
as this leads us to the remaining exponents, v and 7.

7.7.1 The connected correlation function Gf i

In mean field theory, we have approximated the exact equilibrium probability distribution P
by a “ground state” value Py which is based on a model of independent spins. It follows that
if we evaluate correlations on this basis we must find (e.g.) that

(SiSj) =) PoSiS; = (Si)(S)),
S

as the spins are independent variables on this model. Hence connected correlations like ij
are zero, at the level of the zero-order approximation.
If we have
P—Py=36P

(assumed small) then it is easily seen that the error in working out a correlation against Py is
also O(8 P).

However, let us consider the free energy F and expand about the ground-state value Fy,
thus

F=Fy+ (2 8P + O(3P)*
-0 Gp '

But § F/6§P = 0 for a minimum and so it follows that F = Fy + O(SP)Z. Hence, we can
expect to obtain a better answer by resorting to linear response theory, as discussed in
Section 7.5, and by using F to work out correlations.
Specifically, we may rewrite eqn (7.46), using eqn (1.125), for the mean value of the
spin as
(S;) = —dF /3B,

and, from eqn (7.49), an equation for the connected pair correlation as

1 9%F 1 9(S;)

G°(, j)=—— = , 7.84
D =53B98, ~ B 08, (7:84)
where B; is the inhomogeneous external field.
From Appendix E we can can write F for this case as:
Fo_L 3 in [2cosh (ﬁB(”)] + 1 3 (B“') - B,-) tanh (/33(">) . (7.85)
ﬂ i E 2 - E E

The implications of the generalization to a non-uniform B should be noted. First, we make
the replacement: Bg — Bg ). Second, the factor N is replaced by the summation over the
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index i. We also have the condition (E.9) that:

BY — B =7y tanh(pBY), (7.86)
)

where Z< j) is the sum over nearest neighbors of i.

Now, in principle we differentiate both sides of (7.85) with respect to B; and obtain the
mean spin (S;), just as we did in Section 7.5.5 for the homogeneous case. However, this
can be tricky due to the need to invert (7.86), and it is easier to generalize (7.83). For the
inhomogeneous case we may write this as:

(Si)=tanh [ B | B;+ 7 (S) | |- (7.87)
)

We may simplify this result by considering the case where T > T¢ and the external field
B; is weak. Under these circumstances (.S;) will be small and this allows us to expand tanh
to first order in Taylor series, thus:

(Siy=p|Bi+7> ()] (7.88)
)

which still leaves us with N linear simultaneous equations to be solved for the (S;).

We can use Fourier transformation to produce N independent equations, but in order
to avoid confusion with i = +/—1, we shall first change the index i to n, and rearrange
eqn (7.88) as:

(Sn) = J D (Sj) = BB (7.89)
()

In the next section we shall make a digression and introduce the discrete form of the Fourier
transform.3?

7.7.2 The discrete Fourier transform of eqn (7.89)

Let us consider a set of N numbers {x,}, such that (n =0, ..., N — 1). We may define the
Fourier transform of x,,, which we shall call X, by

N—-1
Bg= Y xe "N where (¢ =0,...,N - 1), (7.90)
n=0

32 You mi ght think that the discrete form of the Fourier transform is the Fourier series! But in Fourier series, one
of the Fourier pair is still a continuous function.
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and correspondingly we also have

N—1
1 5 .
"=y ;xqemm' o

It is trivial to extend this definition to d-dimensional vectors n and ¢, thus:
2ning/N — 2win-q/L,

where L = N'/? is the number of points in each coordinate direction and n - q = 14, with
a=1,...,d.
Equations (7.90) and (7.91) define the Fourier transform pair x, and X,. We shall drop the
tilde on the latter quantity as the label (n or ¢) makes it clear which space is being referred to.
Now we substitute for (S,) in terms of its Fourier transform in eqn (7.89), thus

N— N—1

1 Z J Z Z 1 Z ,

ﬁ <S > 2min. q/L /3 <S 27‘”] q/L N IBquZ?TlIl-q/L7 (792)
q=0 (j) ¢=0 =0

where Z( j) indicates the sum over j restricted to nearest neighbors of n.

This result holds for arbitrary N and for arbitrary exponential factors, but in order to make
use of that fact we need to have some way of handling the second term on the left hand side
which involves the inter-spin coupling. We consider this term on its own for the moment:

J N-—1
(j) ¢=0

The operation Z< j) 18 the sum over nearest neighbors and depends on the dimension d and
type of lattice. We shall, as usual, assume that the lattice is cubic so that the number of nearest
neighbors is given by 2d. Accordingly, we may write

d
j-q= ZjaQow
a=l1

and for each o, we set j, = ny £ 1, whereupon the sum over nearest neighbors becomes the
sum over coordinate directions.
The number of points in each coordinate direction o is L = N'/¢. Therefore

d
> exp(27ijugu/LY = ) _[exp{27i(nagu + qa)/L} + exp27i(tagu — qo)/L}]
() a=1
d
=exp{2nin.q/L} Z 2cos 2mggl).

a=1
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Substituting, this back into eqn (7.92), and cancelling factors as appropriate, we obtain

d
[1 — 287 Zcos(znqa/L)} (S,) = BB,. (7.93)

a=1

7.7.3 The connected correlation function in Fourier space

Now we work out the spin—spin correlation but we do it in Fourier space. Fourier transforming
both sides of eqn (7.84) we find

. 19(S,)
G(q) = ——2° 7.94
(@) B 9B, (7.94)
Then, differentiating both sides of eqn (7.93), and rearranging, we have
. 1
G(q) = (7.95)

1-28JY4_, cosQrgy/L)

For critical phenomena, we are interested in long-range correlations in real space and so we
consider the behavior of G°(¢) at small g. To do this, we set k, = 2w ¢, /L, and expand for
small k, up to k2:

1 1
G“(k) = - = .
1-2803% cosky 1—-28J3% (01 —k2/2)
1
=T p 4 IR (750

where, as usual, z = 2d is the coordination number of the lattice.>® If we introduce the
quantity £ such that

BJ

2 _
£2 = eyl (7.97)

then we can rearrange our expression, as given by eqn (7.96), for the spin—spin correlation as

2 1
G (k&) = <§—J) (TW) ) (7.98)

We may note that as G¢ in Fourier space is a function of k&, it follows that in real space we
must have G€(i, j) a function of r/&, where r is the distance between lattice sites i and j.
Hence we interpret & as the correlation length.

33 In this book we only consider the simple cubic lattice.
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7.74 Critical exponents v and 7

First we have the correlation length, with the assumption £ = |f.|~" defining the exponent
v. From mean-field theory the correlation length is given by (7.97) and from eqn (3.17) we
have zJ = 1/8c, so it follows that

J
£ = N 00,
1—B/Bc
as B/B. — 1, which is the correct qualitative behavior. Now,

% =1+6. therefore 1 — /8. =6,

and so it also follows that
E2~0, or &~0,'%

Hence, comparison of this result with the defining relationship indicates that the mean-field
value of v is

v=1/2. (7.99)
For the correlation itself, when the system is near the critical point, we have
GC(r) ~ r24-n,
which defines the exponent 7. Fourier transforming this gives us
GE(k) ~ k2,
for small k. From mean-field theory, eqn (7.96) gives

1

G (k) = ,
1-28J Zgzl cos ky

and expanding out the cosine for small values of k we obtain the denominator as:

kZ
denominator = 1 — 2d8J — 2ﬁJ? 4+

Now for T = T., wehave f = B. and 2dJ = zJ = B ! hence the above expression for the
denominator reduces to
denominator &~ —f8.J K+

therefore G (k) ~ k~2 and comparison with the defining relationship for 7 yields the mean-
field value of the critical exponent as:

n=0. (7.100)

Mean-field theory exponents do not depend on dimension d whereas the Ising model expon-
ents do depend on d. Mean field theory gives quite good values for d = 3 and, as we shall
see, exact results for d = 4, but it consistently overestimates 7¢.
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7.8 Validity of mean-field theory

Mean-field theory can be shown to be equivalent to an assumption that each spin interacts
equally with every other spin in the lattice: this implies infinite interaction range in the limit
N — oo.

7.8.1 The model

We wish to set up a model in which all spins interact with each other. For N spins, we have
effectively N2 /2 pairs of spins, so in order to have the same overall energy as the Ising model
the interaction of each pair must be proportional to 1/N. Then the total energy behaves as

which is correct.
In view of this, let us suppose that the N spins have an interaction energy —J /N between
each pair and, assuming zero external field, write the Hamiltonian as

27 & I LY I
—_=7 o= _L o4 2
H = . ‘SIS]_ NE E SZSJ+N E S (7.101)
i<j i=1j=1 i=1
Then the following points should be noted:

1. In the second equality we have abandoned the condition i < j in the double sum there-
fore each off-diagonal term is now counted twice. Accordingly we drop the factor of
two.

2. The double sum now includes (erroneously) the diagonal terms, for which i = j, and
so we cancel these by adding the last term.

Now each Sl.2 = 1, hence the last term is equal to N x J/N and so the Hamiltonian becomes:

J N N J N
H=J-~ <ZS,~) <ZS,> :J—N<Zsi>2, (7.102)
i=l1 i=l1 i=l1

Thus the partition function (in the canonical ensemble) may in turn be written as

2

2
K (& N
Iy = ZGXP —K + N (Z Si) ZCXP[—K]{XS}:eXp |:K (;—S,'N_l/2>i| ;
(7.103)

where K = g8J.
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7.8.2 A trick to evaluate the partition sum

177

Our next step is to use the trick that we used in Section 1.3.4, and “complete the square” in

the integrand.
This time we begin with the standard form

© 2
[ dxe X = /7.
—00

If we set

X 1
X=—=—-a]), dX = ——dx,
(«/5 ) V2

then the standard form can be written as the identity:

exp [aZ] — )12 /OO exp [(—x2/2 + 21/2ax)] dx.

We may then use this identity by setting

N2 N
- (5)$s
N i=1

which allows us to rewrite the partition function as

o0 x?2 2K\ 2 &
Zny =exp[—K] (271)—1/22/ dx exp [—?i| exp |:x <W> ZS,C|

sy~ i=1
=exp[—K] (Zn)_l/zf
- Si=—1  Sy=-1

The summations can be done before the integration, thus:

Zy = @Qu)"12eK /OO exp [—x2/2] [2cosh (x\/W)]Ndx,

—00

and substituting x = yN!/2

zv= (1) e o [T [ eom (waR)] 0

The integral may be approximated by taking only its largest term>* to give

N
Zy « N'2e K 2N max [e_y2/2 cosh (yVZK)] .

—00<y<00

34 This is known as the method of steepest descents or a saddle-point approximation.

i

1

) 1 1 1/2 N
dxexp[—xz/Z] Z Z exp [x (%) Si:|.
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7.8.3 The thermodynamic limit

Consider the free energy F per spin in the thermodynamic limit: we have

F = —kT lim (N 'InZy),
N—oo

and so

F:—kT{an—f—ln max |:exp|:—y?2i|cosh(y\/ﬁ>j|}.

—00=y=00

We maximize the second term on the right hand side, as follows: Let

f =1In[e™?2/? cosh(y«/ﬁ)] = _y; +1In cosh(yﬁ) ,

hence

af 1 .
5 =—y+ —cosh (yﬁ) 2K sinh (yﬁ) ,

and so

y= V2K tanh (y«/ﬁ),

is the condition for a maximum. This is just the molecular field equation for B = 0. This
limit, in which each spin is coupled to infinitely many others, can also be realized by having
an infinity of nearest neighbors. We may achieve this by increasing the number of dimensions.
In principle d — oo should give an exact result. In fact, as we shall see in Chapter 9, d = 4
is good enough for this model!

7.9 Upper critical dimension

We can give a heuristic argument for the value of d, at which mean-field theory becomes
valid. Essentially the limitation of the theory is that it ignores fluctuations compared to the
mean. In the real world there are fluctuations in which spins are correlated over a distance &.
Each fluctuation has energy of order kT and so the energy of fluctuations per unit volume in
a d-dimensional space may be estimated as

kT
AFfluct ~ E_d

For T near T¢, we can write the correlation length as § ~ 6|~

becomes

, and so the above expression

AF fiuet ~ kTe|6c|?. (7.104)
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How does this compare to the fotal free energy per unit volume F near 7.? We may
estimate the latter quantity from a consideration of the thermodynamic relationship:

c r(ZF r(EF (7.105)
5 ar? ), T2\062 ), '

Now, for T — T, we may write Cp ~ |0.|~%. So, substituting this on the left hand side of
eqn (7.105), and integrating twice with respect to the temperature, we obtain an expression
for the total free energy in the form

F ~ Te|6.)77%. (7.106)

For a consistent theory, we want to be able to justify our neglect of the free energy of
fluctuations:
AF Sfluct < F,

and so, a comparison of eqns (7.104) and (7.106) indicates that, as 6. — 0, what we really
require is that

vd > 2 — . (7.107)

In mean-field theory we have v = 1/2 and o = 0. Accordingly, substituting these values
into the above equation gives us the requirement for mean-field theory to be valid that the
dimension d should satisfy the relationship

d > dpe =4, (7.108)

where d\, ¢ is known as the upper critical dimension.

Further reading

General introductory discussions of phase transitions and critical phenomena can be found in the books
[6], [16], [12], and [26]. However, for a remarkably comprehensive, yet concise, introduction to the
subject, the book by Stanley [29] would be hard to beat.

7.10 Exercises

Solutions to these exercises, along with further exercises and their solutions, will be found at:
WWWw.oup.com

1. Prove the critical exponent inequality « + 28 +y > 2
[Hint: you may assume the relationship

X7(Cp —Cp) =T (OM/3T)3%,

where Cg and C) are the specific heats at constant field and magnetization, respectively.]


www.oup.com
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. Additional critical exponents can be obtained if we differentiate the Gibbs free energy repeatedly

with respect to the external magnetic field B, thus:
A —
©‘G/aBYr = GO ~ gt G,

where the A, are known as the “gap exponents” and 6, is the reduced temperature. On the basis
of the Widom scaling hypothesis, show that the gap exponents are all equal and give their value in
terms of the parameters of the Widom scaling transformation.

. If we denote the order parameter (or specific magnetization) by M, show that the mean-field solution

of the Ising model can be written as

M
M =tanh | ——— + b,
1+9(;

where 0 is the reduced temperature and b = BB is the reduced external magnetic field.

By considering m for temperature close to 7 and for zero external field, show that the associated
critical exponent takes the value 8 = %
[Hint: the following expansion

tanhx = x — %x3 +0(x5),

for small values of x, should be helpful.]

. Obtain an expression for the mean energy E of the Ising model when the applied field is zero, using

the simplest mean-field approximation. Hence show that the specific heat Cp has the behavior:

Cp =0, for T > Tg;
=3Nk/2, forT < T¢..

What is the value of the associated critical exponent o ?

. By considering the behavior of the order parameters at temperatures just above the critical point,

show that the critical exponent y, which is associated with the isothermal susceptibility, takes the
value y = —1 according to mean-field theory.

Also, by considering the effect of an externally applied magnetic field at T = T, show that the
exponent associated with the critical isotherm takes the value 6 = 3. [In the latter case, the identity

tanh x 4 tanh y

tanh =—
anh (x +) 1 + tanh x tanh y

may be helpful.]

. Show that the optimal free energy of an Ising model, which corresponds to the mean-field theory,

may be written in the form:
- [2 cosh(BBE)] + N (Bg — B)?
= ——1In[2cos — — ,
B ATV A

where B = 1/kT, B is the externally applied magnetic field, Bg is the effective field experienced
by each spin, z is the coordination number and J is the interaction strength.
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Consider an Ising model where the external field B; depends on the position of the lattice site i.
Show that the condition for the free energy to be a minimum takes the form:

BY — B =1 ().
)

where all the symbols have their usual meaning and the notation indicates that the sum over j is
restricted to nearest neighbors of i. Also show that the optimal free energy takes the form:

F= % In [2cosh (BB)] + % > (80 - 8) (5.

1

. A generalized Ising model has the usual Hamiltonian but each spin variable takes the values:

Si=—t,—t+1,...,t— 1,1,

where ¢t may be either an integer or a half-odd integer. Using mean-field theory find the critical
temperature of this system, and then use this result to recover the critical temperature corresponding
to the standard two-state Ising model.

[Note: you may assume the relationship:

t

Z oS _ sinh [(¢ + 1/2)x]

sinh [x/2] .

S=—t

. The Heisenberg model for ferromagnetism is given by the Hamiltonian:

H=-J Z S;.S; —ZB.S,',
i

<i,j>

where S; is a three-dimensional unit vector and B is a uniform external magnetic field. Use mean-
field theory to obtain an expression for the critical temperature 7.

[Hint: Take the external field to be in the Z direction.]

The Hamiltonian of a certain model system is given by

H:%Zs,-sj—BZS,-,
ij i

with S; = =£1. Show that the system undergoes a phase transition in all dimensions and find the
critical temperature in the thermodynamic limit N — oo.
Comment on the implications of this result for the Ising model.
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REAL-SPACE RG

We have already met the basic idea of renormalization group (or RG) in Section 1.5.2.
It involved a two-step transformation:

(a) Coarse-grain our theoretical description by organizing spins on a lattice into blocks
and then carry out some form of averaging which assigns an effective or average value
of the spin variable to each block.

(b) Rescale the new coarse-grained lattice to reduce its lattice constant to the original
value for the lattice of spin sites.

These two steps make up the renormalization group transformation (or RGT, for short).

As we saw in Chapter 2, the effect of the RGT is to change the strength of the coupling,
and successive applications of the RGT can cause the value of a particular coupling constant
to flow in a space of coupling constants. We use these ideas now to provide a general, more
quantitative, formulation of RG, and in particular to identify the fixed point which corresponds
to the critical point.

In this chapter, after a more mathematical statement of the RGT, we present a linearized
analysis in the neighborhood of the fixed point. We then make use of this analysis to carry
out two tasks:

1. Provide a justification of the Widom scaling hypothesis as discussed in Section 7.3 and
derive relationships between critical exponents.

2. Calculate critical exponents for simple systems.

8.1 A general statement of the RG transformation

We shall consider the Ising model for definiteness, but the procedure itself is general.
Although, for it to be possible, the lattice must have a discrete scaling symmetry, so that
blocking and re-scaling leads to a lattice exactly like the one we started with. Near the critical
point, the number of degrees of freedom effectively interacting with one another varies as
~ & 4 where & is, as usual, the correlation length and we take the lattice to have d spatial
dimensions. Thus, as T — T, the correlation length & tends to infinity and consequently the
number of degrees of freedom also tends to infinity.

We seek to reduce the number of degrees of freedom from N to N’ (say) by integrating
out fluctuations with wavelengths A such that:

a<\A<ba, (8.1)
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where b > 1 is the spatial re-scaling factor or dilatation, and in d-dimensions:
b =N/N'. (8.2)

In order to achieve this, spins on the lattice are grouped into blocks of length ba, and
essentially we now follow the procedure of Kadanoff, as described in Section 7.3.5, albeit
with some differences in notation. As before we label spin sites on the lattice by i and blocks
by «. If we denote “block spins” by S/, then:

S, = f(S;) for i €block .

where f stands for “majority rule”; or decimation; or average, as discussed in Section 1.5.2.
Now, there must exist a Hamiltonian H'[S],] such that the probability of observing a
configuration [S,,] is given by:

P[Se] ~ exp{—BH'[S,1}. (8.3)
Formally we have for H':
exp{—BH'IS,1} =Y [ [8(S — £ (SDlica) exp{—BHISi1}. (8.4)
[Si] @

Given a configuration [S;] there exists just one configuration [.S], ] for which the delta function
is nonzero, hence we have:

D OTT86S = F(Slica) = 1., 8.5)
[Si] «
and so
Z =7 exp(-BHIS} =) exp(-BH'[S,1} = Z'. (8.6)
[Si] [Se]

Thus the partition function Z must be unchanged or invariant under RGT.

8.1.1 Invariance of expectation values

The invariance of the partition function under RGT implies, through the bridge equation,
the invariance of the free energy. This, as we shall see, is a key feature of the RGT and is
the basis of the scaling laws. However, the above arguments also imply the invariance of
expectation values in general.
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If G[S] is any function of the lattice spins, then the usual definition of the expectation
value is

1
(G) = E{Xs}jG[S,~]mcp{—ﬂH[Si]}. (8.7

It follows from the preceeding analysis that we should obtain the same value for the mean of
G by evaluating the average over the coarse-grained lattice:

1
(G) =2 % G[Sqlexp{—BHIS lu}. (8.8)

Of course, this result would be trivially obvious, if the Hamiltonian itself were invariant
under RGT. In fact it is not and this is the next topic to be considered.

8.2 RG transformation of the Hamiltonian and its fixed points

In general there is no reason why the Hamiltonian itself should be unchanged under the RGT.
We should expect that

—H = KZS,'S', (8.9
(i,J)

where we have temporarily moved the minus sign to the left hand side of the equation, is
changed to:

—H:KIZS,‘S/'-FKQ Z S,‘Sj+K3ZS,'SjSkSI+~--, (8.10)
(i,J) i, j> (ijkl)

and so on. This may easily be seen for a two-dimensional lattice, as discussed in Section 2.3
and illustrated here in Fig. 8.1. The coefficients K1, K3, ..., K,, ..., are new coupling
constants.

The state of a physical system at a given temperature can be conveniently represented by
a point in an abstract parameter space. We can represent this by a vector u defined as

nw={K1, Kz, ..., Ky,...}. (8.11)
The RGT maps the point w into another point 1/, in the parameter space,

W ={K|. K} ...K. ...}, (8.12)

. n»

where
w = Rpu. (8.13)

The RG strategy consists of iterating R, many times. We can only hope to carry out the RGT
for b ~ 1 with just a few degrees of freedom to be integrated out at each stage. To getb > 1,
requires many iterations of the RGT.
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i <ij> J °
(] {
i J
(] { {
<ijkl>
(] (] ®
l k

F1G. 8.1 Interactions with nearest neighbors, next nearest neighbors and so on.

Note that the RGT must possess the group closure or transitive property:
Rp, Rp, = Rp,p,- (8.14)

That is, successive transformations with re-scaling factors b; and b, must have the same
effect as one such transformation with a re-scaling factor by x b,. From this we see that the
set of RGTs forms a simple group and this is why we refer to renormalization group.

We can also represent the mapping operation in parameter space as a renormalization
group transformation of the Hamiltonian:

Hyt1 = RpH,, (8.15)

where each Hamiltonian depends only on the immediately preceeding one. If successive
Hamiltonians are equal then we have a fixed point, thus:

H,+1 = RyH, = H, = Hy = H*. (8.16)

(showing different notations Hy and H* for the fixed point where n = N). As we iterate this
map, a representative point moves about in parameter space in discrete steps. We can join up
the points to make the motion clearer. Types of fixed point are shown in Fig. 8.2 for the case of
a two-dimensional parameter space. We have already met the idea of attractive and repelling
fixed points in Section 1.6, when we discussed discrete dynamical systems. However, in the
case of point C, we see that in two dimensions there is a new possibility. That is, there can
be a fixed point which is attractive in one direction but repelling in another. We call such a
point a mixed fixed point.

8.2.1 Linearization of the RGT about the fixed point: critical indices

Now, if the RGT reaches a fixed point,

wo=p=p* (8.17)
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TN

O

N C

=

P

F1G. 8.2 Types of fixed point: A attractive; B repelling; C mixed.

then we can linearize the transformation about this fixed point by considering only very small,
and in fact infinitesimal, variations. To do this, we set:

w=p"~+8pu, (8.18)
wo= 48, (8.19)

and “Taylor expand” the RGT about the fixed point, thus:

du' = Ap(n")ou, (8.20)

where the matrix A,(u*) is given by

dRp

Ap(u*) = |:d_:| . (8.21)
P

Now let X; be the eigenvectors and A; be eigenvalues of A, (™). Then by definition these

satisfy the usual type of equation:

Ap(HX; = 1 X (8.22)

Successive transformations with scale factors by, b» must be equivalent to one trans-
formation with by x by. This is the group closure property as given by (8.14) and
implies

Ap Apy, = Apybys (8.23)
where we have stopped showing the dependence on u*, in order to lighten the notation.

We should note that, as the system comes infinitesimally close to the fixed point, the
trajectory is specified completely by the eigenvalues and eigenvectors of Ay.



RG TRANSFORMATION OF THE HAMILTONIAN AND ITS FIXED POINTS 187

As we shall see shortly, this information will allow us to evaluate critical exponents and
to establish relations between the exponents. In order to do this, we first show that the group
closure property implies that the eigenvalues must satisfy the following equation:

Ai(b1)Ai(b2) = Ai(b1b2). (8.24)
We do this as follows: from the eigenvalue eqn (8.22), we have
App, Xi = A (b152)X;, (8.25)

for a transformation with scaling parameter b = bb,. Now if we transform first with b = b;
and second with b = b, we obtain

Ap, [Ap,Xi] = Ap, i (02)Xi],
= Ai(b2)Ap, X,
= i (b2)Ai (b1)X;. (8.26)

Then, equating (8.25) to (8.26), and with some rearrangement, eqn (8.24) follows. Hence the
eigenvalues of the transformation matrix must take the form

Ai(b) = b (8.27)

This is a key result. The exponents y; are known as critical indices.

8.2.2 System-point flows in parameter space

From our discussion of a ferromagnet in Section 1.5.6, we can expect that there will be two
trivial fixed points:

e The high-temperature fixed point: T — o0;
e The low-temperature fixed point: 7 — 0.

and we now present arguments to show that both of these are attractive.
Under the RGT, we have the spatial rescaling process such that

x'=x/b; b>1. (8.28)
This applies to all lengths, so that under each RGT, the correlation length £ is also rescaled as:
& =&/b. (8.29)
At a fixed point, this equation becomes
g =¢&'/b,
and this has only two possible solutions:
e £ =0; (High temperatures)
e £ =00. (Low temperatures)

‘We now discuss these two cases in turn.
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8.2.2.1 Attractive high-temperature fixed point. If we consider the case where the system tem-
perature is above the critical value, then we may expect to observe fluctuations with a finite
correlation length. This situation is illustrated in Fig. 1.14. Now apply the RGT. First the
coarse-graining operation, or partial average, will tend to fold in random effects and contam-
inate the “island” of aligned spins. Thus coarse-graining will tend to make the fluctuation less
ordered. Second, the rescaling according to eqn (8.29) will decrease the correlation length,
making the coarse-grained fluctuation even less significant. Hence operation of the RGT will
make the system look more random and so the flow must be such that the coupling constants
decrease, which is equivalent to the temperature increasing.> It follows that the system point
must flow to the high-temperature fixed point.

8.2.2.2 Attractive low-temperature fixed point. Below the critical temperature the situation is
quite different, as the entire macroscopic system can have a mean magnetization. Fluctuations
about this mean value can be positive or negative with equal probability. Accordingly any
coarse-graining or averaging procedure will tend to average out fluctuations and make the
system appear more ordered. Thus the operation of the RGT will make the system seem more
ordered and this can be interpreted as an increase in the coupling strength or equally as a
decrease in the temperature. Thus, if we start at temperatures under 7T, the low-temperature
critical point must be attractive.

8.2.2.3 The idea of a “watershed” between the trivial fixed points. From this discussion of the
trivial high-temperature and low-temperature fixed points, it follows that coarse-graining
operations carried out above the critical temperature, will lead to the high-temperature fixed
point. Conversely, if we begin coarse-graining operations below the critical temperature, such
operations will lead to the low-temperature fixed point. We may sum this up as:

e For T > T, system points flow under RGT to the high-temperature fixed point
e For T < T, system points flow under RGT to the low-temperature fixed point

In our present two-dimensional illustration, effective Hamiltonians which flow to T = 0
under successive RG transformations must be separated by a line across parameter space
from those which flow to T = oo. This is basically just the same idea as a “watershed.”

In general, in d-dimensions, this line will be a surface, and is called the critical surface.
Each point on this surface corresponds to an effective Hamiltonian which is at the critical
temperature appropriate to the values of the other parameters at that point.

8.2.3 Scaling fields
If we choose a point on the critical surface, and iterate the transformation
w' = Rpp,

then the system point will move on the critical surface and may ultimately reach a fixed point.
This is the critical fixed point and within the critical surface it is attractive (see Fig. 8.3). Off
the critical surface, points will move to T = 0 or T = oo. Hence, the critical point is a

35 Remember: the coupling constant is K = J/kT.
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J

Critical point

N\

Low-temperature fixed point

High-temperature fixed point

F1G. 8.3 Critical fixed point.

mixed, fixed point. The deviation of the Hamiltonian from its value at the fixed point may be
expanded in terms of the eigenvectors Xj of A, (™) by writing it as

=7 siXu (8.30)
i

for small values of |§u| = |u — w*|. In other words, the X; are the basis vectors for
infinitesimal displacements in the parameter space of the coupling constants. The coefficients
gi are the components of the vector éu in that space. The g; are called scaling fields.

In order to assess the effect of the RGT, we can also expand

3M%=§:gxr (8.31)
i

However, operating on both sides of eqn (8.30) with the RGT gives

su' =) RpgiXi,
i
=) &R,
i
=Y aniXi,
i
= gib"Xi. (8.32)
i

where we made use of equations (8.20), (8.22), and (8.27). Hence, from the equivalence of
equations (8.30) and (8.31), we have for the behavior of the scaling fields under a RGT:

g =b"g. (8.33)
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Note that if y; is positive, as we have b > 1, RGTs increase g/, and the system moves away
from the fixed point (incidentally, destroying the linearization, hence our analysis does not
tell us about the manner of its going!). We may distinguish 3 cases:

yi > 0: g; increases under RGT, and the system moves away from the fixed point. We say
that g; is a relevant variable.

y;i < 0: g; decreases under RGT, and the system moves toward the fixed point. In this
case, g; is an irrelevant variable.

yi = 0: g; is a marginal variable. In this case higher-order terms become important.
In terms of the usual analysis of stability of systems, we may also state this as:

e If A; has an eigenvalue Ag > 1, then this corresponds to a repelling fixed point.

e If A, has an eigenvalue L4 < 1, then this corresponds to an attractive fixed point.

8.3 Relations between critical exponents from RG

In Chapter 7, we used the Widom scaling hypothesis to obtain critical exponents in terms of
two parameters r and p and this led to relationships among the exponents. Now we do the
same again; but this time we express critical exponents in terms of the y;.

The partition function remains invariant under RGT, thus

Zy(H") = Zn(H), (8.34)

and hence the reduced free energy F = BF is, by the bridge equation, also invariant. Let us
introduce

f = reduced free energy per unit volume. (8.35)

Then we may express the invariance of the reduced free energy as:

FHNAY = f(H)d%, (8.36)
or, using (8.28),
FHHb A% = f(H)dx, (8.37)
and so
f(H) =b7 f(H'). (8.38)

Now instead of working with the Hamiltonians H and H’ we can work equally well with
the sets of coupling constants u and 1/, as these parameterize the respective Hamiltonians,
so we may also write

fao =b"4fuu), (8.39)
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81

critical surface

Fi1G. 8.4 Relevant and irrelevant fixed point.

and near the fixed point (Fig. 8.4)

flg1, 82,85 ...) ~b  f(Bg1, b2 g2, b g3, ... (8.40)

This holds for arbitrary values of the spatial rescaling factor b as, by repeated iterations of the
RGT, we can make the total change of scale as large as we please. Hence, this is a generalized
homogeneous function, as discussed in Section 7.3.

8.3.1 Application to magnetic systems

This is a general result and in order to apply it to a specific situation we must think about the
nature of the scaling fields. Evidently we are concerned with relevant fields and, from the
discussions given in Section 8.2, we note that the RGT can only reach a fixed point if
all the relevant fields are zero. That is, if they take values appropriate to the critical surface.

In the case of the magnetic systems that we have been discussing at various stages, the
obvious relevant field is the temperature; or, more specifically, the reduced temperature 6.
However, it is often convenient to include the external field B in the analysis and, introducing
the reduced external magnetic field B = B/kT, we set B = 0 as part of the definition of
a critical surface. So, formally we shall work with 6, and B and define the critical point as
6. =0, B = 0. We choose

and assume all other scaling fields are irrelevant. Then we have
fOc, B) ~ b~ f ("0, b B), (8.41)

as@c,é — 0.
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8.3.2 The critical exponent o

We can express the critical exponent « in terms of y; as follows. Using a standard result from
thermodynamics, an expression for the heat capacity Cp can be written as

3’ f
Ce~\ = ~ 617, 8.42
B (893)B:o Oc| (8.42)

where the second step comes from eqn (3.32) and is just the definition of the exponent «.
Differentiate the expression for f twice with respect to 6. and set B = 0, thus:

df

—— ~ b= f(pY16,, b2 B); (8.43)
dé.
and
7 b= 7 (hY16,, 0) (8.44)
d@cz C» ’ .
for B = 0.
We now use the same argument as in Widom scaling. As b is arbitrary, we may choose
b=16c|7", (8.45)
and so
Cp ~ 10| =201 (1, 0). (8.46)
For the case 6. — 0,
Cp ~ 16|,

defines the critical exponent o and comparison with (8.46) yields

a=2—-d/y. (8.47)
8.3.3 The critical exponent v
Near the critical point, we have:

é ~ |90|7V’

for the divergent correlation length. But from (8.45) lengths scale as

b~ 6|71/,
Comparison yields:

v=1/y. (8.48)

Now we can eliminate y; from the expression for «, thus from (8.47) and (8.48):
a=2—vd, (8.49)

which is known as the “Josephson relation”, or the “hyperscaling relation”.
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8.4 Applications of the linearized RGT

In Chapter 2 we applied RG to both percolation and the Ising model, and obtained RG
equations and fixed points. Now we use the linearized procedure in order to establish the
nature of the fixed points and to calculate numerical values for the critical exponent v.

8.4.1 Example: two-dimensional percolation

In Section 2.2 we applied RG to the problem of bond percolation in two dimensions and
obtained a fixed-point value for the critical probability

pe = p* =0.62,

as given in eqn (2.54).

Now we consider how the linearized analysis presented in this chapter will allow us to
work out a value for the critical exponent v, as defined by eqn (7.12). We begin with eqn (8.48)
which expresses v in terms of a critical index y;, where equation (8.27) defines the critical
index y1, thus:

A =D, (8.50)

where A1 is an eigenvalue of the transformation matrix (8.21) and b is the spatial rescaling
factor of the RGT.

The transformation matrix is obtained by linearizing the RG equations about the fixed
point. For this problem the RG equation is given by (2.46) and we reproduce this here for
convenience as:

p =2p>—p*. (8.51)
Following the procedure in Section 8.2.1, we readily obtain the linearized transformation as
follows.

At the fixed point, we have

p=p=p"
and the RG eqn (8.51) takes the form

p*=2p*% — p**. (8.52)

Then set:
p=p"+p p=p"+p, (8.53)

and substitute into (8.50), which becomes:

sp\? sp\*
5p' + p* = 2(p* +8p)* — (p* + 8p)* = 2p™2 (1+p—ﬁ> _pr (1+p—2) . (8.54)

Now, on the right hand side we use the binomial theorem to expand out both terms in brackets
to first order in 8p, thus:

8p' + p* =2p* — p* +dp*sp — 4p*sp = p* +4p*(1 — p*)ép, (8.55)
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where we used eqn (8.51) to obtain the second equality on the right hand side. Then, cancelling
p* on both sides of the equation we are left with:

sp' =4p*(1 — p*)sp. (8.56)
Or,
8p" = Ap(p*)dp, (8.57)
where
Ap(p*) = 4p*(1 — p*?). (8.58)

This is rather an easy problem. Because this is a single-parameter space, the transformation
matrix is a scalar, and there is only one eigenvalue, A, which is:

A =4p*(1l— p*), (8.59)
and, as p* = 0.62, gives A} = 1.53.

As we saw in Section 2.2, the rescaling factor b = /2 in this case. Thus taking logs of
both sides of eqn (8.50), we have the critical index y1, as:

_ In 24 _ In1.53 (8.60)
T T v '
and from (8.48), the critical exponent is given by:
1 In+v2
yol_Iv2 oo (8.61)
Y1 In1.53

The correct value is believed to be about 1.34. Modified RG approaches are capable of giving
better answers: see Stauffer and Aharony (1994), pp. 75-81.

8.4.2 Example: two-dimensional magnet

Given the RG equations (see Section 2.3 for a discussion) for the coupling constants K
and L as:

K' =2K>+L; L' =K?, (8.62)
at the fixed points we have
K* =2K** 4+ L*; L*=K*. (8.63)

It is easily verified by direct substitution that the fixed points are (K*, L*) = (0, 0), (co, 00)
and (1/3, 1/9). The first two are the high-temperature and low-temperature points and are
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trivial. The nontrivial fixed point is (K*, L*) = (1/3, 1/9) and we linearize about this. Set:
K' =K*+68K'; L' =L*+6L,
(8.64)
K=K"+68K; L=L*+65L.
Eqns (8.62) become:
SK' = 4K*SK + 8L + 2K*> — K* + L"),
SL' =2K*SK + (K** — L*?).
Substituting K* = 1/3, L* = 1/9, these may be written as:
5K’ 4K* 1)\ (8K 4/3 1\ (8K
= = , (8.65)
sL’ 2K* 0) \SL 2/3 0/ \dL
and by comparison with eqns (8.20) and (8.21) we deduce that the transformation matrix for
this problem takes the form

4/3 1
Ap = . 8.66
b <2 P O) (8.66)
The eigenvalues may be found in the usual way from the condition:
4/3 -1 1| _ 0
2/3 Al
Expanding out the determinant gives
A2 —4/3%—2/3 =0, (8.67)
with roots:
A =32 +10),
and so

A = 1.722; Ay = —0.390.

For the critical exponent v we have v = 1/y|, where A| = b7!, b = ﬁ, and hence

nb  In(v2
p= 22 n(v2) = 0.652.
A In(1.722)

The exact value for a two-dimensional Ising model is v = 1, so this is not a bad result for
such a simple approximation.

Further reading

Most modern books on critical phenomena or advanced statistical physics give an account of the
linearized analysis presented in this chapter. The reader who wishes to take the topic further should
find the books [32], [5], [7], and [4] helpful. Background material on discrete dynamical systems can
be found in [28].
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8.5 Exercises

Solutions to these exercises, along with further exercises and their solutions, will be found at:
www.oup.com

1. The RGrecursion relations for a one-dimensional Ising model in an external field B may be written as;

(L ) IR (CL )
(x+ )1 +xy)’ (I4+xy)’
where x = ¢~*/kT and y = ¢~ B/*T Verify the existence of fixed points as follows: (x*, y*) =
0,0); (x*, y*) = (0, 1) and a line of fixed points x* = 1 for 0 < y* < 1. Discuss the physical
significance of these points and sketch the system point flows in the two-dimensional parameter
space bounded by 0 < x < 1 and 0 < y < 1. By linearizing about the ferromagnetic fixed point,
obtain the matrix of the RGT and show that the associated critical indices are y; = 2, yp = 1 for
scaling factor b = 2.
2. The Hamiltonian for the one-dimensional Ising model in an external field B may be written as

H=-K ) $S-pBY S—-Y C,
i

<ij> i

where C is a constant, background term. Show that the partition function for the system may be
written as a product of terms, each of which depends on only one of the even-numbered spins. Hence,
by partial summation over the even-numbered spins, obtain the recursion relations for K/, B’ and C’.

3. Consider the two-dimensional Ising model under decimation on a square lattice. If we only take
into account the coupling constants K (nearest-neighbor interactions) and L (next-nearest-neighbor
interactions), the recursion relations are given by

K =2K%+ L; L = K2

Find the fixed points for these renormalization group equations and identify the critical one.
Linearizing the RGT about this point, obtain a value for the critical exponent v.

4. Discuss bond percolation on a two-dimensional square lattice and, drawing analogies with the Ising
model where appropriate, introduce the concepts of critical probability, correlation length, and
critical exponent.

Show that the critical probability for this problem is pc = 1/2. Apply the renormalization group to
bond percolation, using a scheme in which alternate sites are removed from the lattice. Show that
the RG equation takes the form
p =2p* - p*,

where p’ is the probability of two sites being connected on the new lattice and p is the analogous
quantity for the old lattice. Verify that the fixed points are p* = 0, p* = 1, and p* = (v/5—1)/2 ~
0.62, and discuss the nature of these fixed points.

By linearizing the RG transformation about a fixed point, show that the relevant eigenvalue of
the transformation matrix is given by

A =4p*(1—p*).

Using this result, obtain a numerical value for the critical exponent v.
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In this chapter we again use the linearized analysis of Chapter 8 in order to investigate the
fixed points associated with renormalization group (RG) equations. But this time, instead
of performing simple coarse-graining operations on a discrete set of lattice spin sites, we
integrate out high-wave number modes from a continuous spin field. We then rescale the
coarse-grained field in order to maintain the invariance of the Hamiltonian and this results
in the RG equations.

A new feature here is the role of the dimensionality of the field as a control parameter.
Previously we found that varying the temperature or density could weaken the interaction
strength and this allowed one to carry out a perturbation expansion. In this chapter we
shall find that the zero-order state (the Gaussian model) is exact for d > 4, and that a
nontrivial fixed point can be calculated perturbatively for d = 4 — €, where € is taken to be
small.

This is only a simple form of perturbation theory but it will allow us to calculate corrections
to the mean-field values of the critical exponents to order €.

9.1 Overview of this chapter

As this is quite a long chapter with some substantial algebraic manipulations, it may be
helpful to begin with a detailed overview.

e In Section 9.2 we formulate the Ginsburg—Landau microscopic model and show that it
is consistent with the macroscopic Landau model as discussed in Chapter 7.

e In Section 9.3 we re-formulate the RG transformation in wave number space (as opposed
to real space) and discuss the need to carry out the RGT perturbatively about the soluble
Gaussian case. We then introduce the idea of scaling dimension, as defined by the
renormalization group transformation (RGT), as this is a key concept in the later parts
of the chapter.

e Section 9.5 is self-explanatory: we restate our objective, which is to obtain numerical
values of the critical exponents. For sake of convenience, we write down the four scaling
relationships which connect the six exponents, and note that this means that we only
have to calculate two independent exponents.

e Sections 9.6 to 9.8 deal with the exactly soluble Gaussian model, which is the “zero-
order” for our perturbation theory. Paradoxically this is the most demanding part of the
chapter in mathematical terms. The emphasis here is on formulating the functional
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integral, showing that it can be evaluated as a standard form, and then obtaining the
partition functional for the Gaussian model. After that, application of the RGT is
relatively easy, and we obtain the fixed points.

e The implementation of the RGT for the Ginsburg—Landau theory requires perturbation
theory in order to be able to handle the ¢* term. This is quite straightforward but we
end up with the interesting result that the nature of the fixed points depends on the
dimensionality d of the lattice (or the space). For d > 4, the fixed point is the same as
in the Gaussian (or mean-field case), while for d < 4 we can calculate corrections of
order € to mean-field values, where ¢ =4 — d.

9.2 Statistical field theory

In both classical and quantum mechanics it is usual, in appropriate circumstances, to make
the transition from a description based on discrete particles to one based on continuous fields.
Invariably some limiting process is involved in so doing and the appropriate generic term is
the continuum limit. For example, continuous transverse waves on a stretched string can be
modeled as the limiting case of many discrete masses joined by a massless elastic string. Or,
to take another example, in statistical mechanics we begin with an assembly consisting of a
large number of individual molecules and end up with the derivation of macroscopic kinetic
equations for the continuous mass density, pressure, and velocity fields, in the so-called
hydrodynamic limit.

In this chapter we shall still be concerned with “spins on a lattice.” But now we shall take
the view that, when we are also faced with fluctuations of large spatial extent (as the system
approaches the critical point), the fine structure of the lattice may, in comparison, be smeared
out into a continuum.

In essence, this means that instead of measuring distance along the lattice in terms of a
discrete number of unit cells we measure the distance from some origin as a continuously
varying coordinate.

We shall also make the change into momentum space which is conjugate to real (x)
space. This takes us into the territory of quantum field theory but we shall invariably work in
units where Planck’s constant is unity and hence there will be no distinction drawn between
momentum space and wave number (k) space.

In this section we shall formulate a continuum model in such a way that it should
have some of the features of both the Ising model and the Landau mean-field theory.
The resulting model is known as the Ginsburg—Landau model. We conclude the section
by verifying the consistency of the model with Landau theory, as previously discussed in
Section 3.3.

9.2.1 The continuum limit

We begin by changing from a discrete lattice to a continuous field. As the first step, we write
the discrete spins as a discretization (or sampling) of a continuous function S(x), thus:

Si = S(xi), ©.D
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where §; is the spin at ith site on the lattice and
x; =1 x a (integer x lattice constant). 9.2)
Next we introduce a coarse-graining transformation such that
SP(xi) = $p(x) 9.3)

where the D-component spin vector on a d-dimensional lattice becomes the D-component
field on a d-dimensional space. This means we average S (x;) over a volume (ba)? where
b is of the order of a few lattice steps and ba <« & where, as usual, £ is the correlation
length. In principle this is the same idea as used in statistical mechanics to derive kinetic
equations.

In order to do this, we require the system to be near to the critical point where £ is large.
Under these circumstances we have the equivalence:

continuum version of the theory = lattice version of the theory.

We shall need to work in wave number space (momentum space) and we should note that
there is an ultraviolet cut-off on the permitted wave number values:

k| < A~ 7/a. (9.4)

As a is the lattice constant, this cutoff is due to the lattice: in quantum field theory there is
no cut-off and A — oo.

In order to make the transition to wave number space, we introduce the Fourier transform
of the field:

dk
mm=£ explik - X} (k). 9.5)

<k<A Qn )d
in d dimensions. We shall require this relationship later on, where the Fourier modes will turn
out to be the natural “diagonalizing functions” in our evaluation of the Gaussian functional
integral.

9.2.2 Densities

In general the transition from microscopic to continuum description involves the introduction
of densities. For example, in elementary continuum mechanics the masses of individual
particles are taken over into the continuum density p (X, #) by an averaging operation. As the
system tends to thermal equilibrium, we have the result:

N
1 = lim —.
pX, 1) = p m

We have already introduced the free energy per unit volume in Chapter 8. Now we introduce
the Hamiltonian density %, such that

H= /ddx h. (9.6)
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Both 4 and H are now functionals®® of the field ¢(x). Thus the probability distribution
becomes a functional

Plp(x)] ~ exp{—BH[p(X)]} ~ exp{—p / d’x h[p(01}, 0.7

where, as usual, 8 = 1/kT. The associated partition functional is

z- / D exp(—p / dx hg(01), 9.8)

where the meaning of functional integration will be discussed later. For the moment, we shall
make the interpretation:

/qu = “sum over states”. 9.9

9.2.3 The Ginsburg-Landau model

As we concluded from Sections 3.3 and 7.6, Landau theory gives the same critical exponents
as the mean-field theory of the Ising model. This suggests that we formulate a microscopic
model guided by Landau theory and Ising characteristics. Let us recall the Landau theory
from Section 3.3. We have the free energy F in the form of an expansion in the magnetization
M, thus:

F(T, M) = Fo(T) + As( (T — T))M? + AgM* - - - |

where A4 > O for stability. If we take higher terms, we must have Ag, Ag, ..., all greater
than zero, so it is normally argued that their inclusion would make no real difference to the
result.

Let us assume that the microscopic equivalent of the above expansion is to postulate a
Hamiltonian density % of the form:

1 A
hlp(x)] = ho + §u|¢|2 + 5|¢|“, (9.10)

where the choice of constants u/2 and A/4! is conventional. Now we wish to build in the
Ising “nearest neighbors” characteristic. In the continuum limit, the local interaction is given
by the gradient of the field:

SP (xi) = SP)(x;1)

lim = Vo.
a—0 a ¢

Accordingly we choose
1
ho = S| VP, (9.11)

where « is a constant.>’” Now when there is an external magnetic field of magnitude B #
0, ¢ will lie along the direction of the vector field B. With a suitable choice of coordinates

36 1 simple terms, a functional is just a “function of a function.” More technical aspects will be dealt with as they
arise.

37 There should be no confusion between this constant and the use of the symbol « for one of the critical exponents.
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we can work with the scalar field
P (x) = [p(X)].

Then, from (9.10) and (9.11), we have the functional Hamiltonian density in the form

1 1 A
hlg(x)] = 5a|V¢|2 + sz + Z"’4' 9.12)

This form defines the Ginsburg—Landau model. It may be compared with the analogous form
in quantum field theory,

_1 2 1 20 o4
h_E(qu) +§m0¢> +E¢’ (9.13)

which is known as the ¢>4 scalar field theory, with minor variations in notation from one
source to another.
Equation (9.12) can be extended to the case of an external field B,

_ Lo lie? o 2ot
hlp(x)] = 2oz|V<j)| + 2u¢ +4!gb B¢. (9.14)
Or, in terms of a source J = 8B
_1 R L)
hlo(x)] = 2oz|qu| + 2u¢ +4!¢ B (9.15)

Here:
e « is a dimensionless constant which controls the “nearest neighbor” interaction.

e u is a parameter which depends on T and controls the phase transition. This will be
clearer in the next section where we identify u in terms of Landau theory. However, as
we shall see in Section 9.7.2, Case 2, we must have u > 0.

e 1 is the coupling parameter.

e J is the source term which allows us to obtain correlations by functional differenti-
ation. This is an extension of the techniques of linear response theory, as discussed in
Section 7.4.

Now we have two objectives:

1. To check the consistency of this model with the earlier macroscopic Landau theory, as
discussed in Section 3.3.

2. To take a first look at the technical problem of working out the partition functional.

9.2.4 Consistency with the Landau model

For sake of convenience we shall absorb the 8 factor into the constants «, u, and A. Hence
(9.8) for the partition functional becomes:

Z= /Dd)exp{—/ddxhhp(x)]}, (9.16)

with h[¢ (x)] given by (9.14) or (9.15) if using J.
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This functional integral cannot be evaluated exactly for nonzero A. For our first look at
the problem, we shall make the approximation of replacing the partition sum by its largest
term. To obtain the largest term, we need to minimize the exponent. Clearly, one way of
minimizing h[¢ (x)] is to choose ¢ (x) = constant and hence V¢ = 0. Thus the exponent in
Z becomes

1 A
/ddxh[¢] =V (Empz + Z¢4 —~ B¢) : (9.17)
where [ d?x = V, the volume of the system. Using F = —In Z (the bridge equation in

disguise: remember that we are now working in units such that § = 1), and setting B = 0,
we obtain

I 5 A4
F = constant + —u¢” + —¢".
2 4!
But with ¢ = constant, increasing the coarse-graining cannot affect it and so we must have

¢ = M where M is the mean magnetization. Hence we have recovered Landau theory, if we
make the identification

u/2 = Ay(T) and A/4! = Au(T).

9.3 Renormalization group transformation in wave number space

In the continuum limit our RGT, with scale factor b, now becomes:

1. Integrate over modes in the band of wave numbers
A/b<k<A

while leaving other modes with wave numbers k£ < A /b unaffected.

2a. Rescale the system in real space, thus:

x — x/b=x';

/ddx — b_d/ddx = /ddx/.

2b. Rescale the system in wave number space, thus:

k — bk =k';

/ddk — /bdddk = /ddk/. (9.18)

This is a quite general approach but we will focus on the much studied Ginsburg—Landau
model. Even so we run into problems immediately: it is impossible to do the necessary
functional integrals with the Ginsburg-Landau partition function. We are forced to resort to
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the same idea as with the Bogoliubov mean-field theory of the Ising model (see Section 7.5):
and split the Hamiltonian up into a soluble part and a correction:

HgL = Hy + Hy; (9.19)

Hy = % / A (V) + ug?l: (9.20)
Hy= | & e 9.21

1= [ dxlot (9.21)

The Ginsburg—Landau model with Hgr, = Hy is called the Gaussian model, and is sol-
uble. Thus it provides the necessary soluble zero-order model upon which we can base our
perturbation theory.

The rest of this chapter will be given over to the following programme:

A. Solve (i.e. obtain the partition function Zy) for the case HgL = Hp.

B. Solve for HgL, = Hp + Hi perturbatively, in order to carry out the RGT:
H(/}L = RyHgL = RpyHo + (RpyHr)o + - - - .

C. Use functional differentiation to obtain correlation functions.

D. Hence find the critical exponent v.
In carrying out this programme, we have to do the following.

1. Learn how to do the Gaussian functional integral.

2. Carry out a perturbation analysis, about the Gaussian solution, in powers of A.
The second step involves two aspects:

2a. The technology of actually doing the perturbation analysis, including renormalization
and the use of Feynman diagrams.38

2b. As T — T, the analytic basis of the perturbation theory is lost. This is indicated by
an infrared divergence for d < 4. We shall “cure” this by working in d dimensions
and expanding in Taylor series about d = 4 in powers of €.

This procedure gives a theory in d = 4 — €. We treat € as small, but ultimately we shall set
€ = linorder torecover a theory in three dimensions. Coefficients in the original perturbation
expansion now become power series in €, and the method is known as the “e-expansion.”

9.4 Scaling dimension: anomalous and normal

The use of the term “dimension” in the theory of critical phenomena can be quite misleading.
The only writer who is at all clear on the subject is Ma (see [15]) who defines the scaling

38 Although the use of diagrams will actually be postponed to the following chapter, where we give a more “field
theoretic” treatment of the subject.
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dimension (or scale dimension) of a quantity in terms of its behavior under a scaling
transformation.

In the context of RG, the only dimension which matters is the length. For instance, under
RGT, the length interval Ax transforms as

Ax — Ax' = b ' Ax.

Now we would usually say that Ax has dimension unity but in terms of the power of
the rescaling factor b, it has scale dimension minus one, as determined by the scaling
transformation.

We can introduce a general definition by letting the scale dimension of any quantity A be
d, and defining this by the relationship:

A—> A =bpbA, (9.22)

under RGT with rescaling factor b.
As an example, we may take the basic volume element dV = d%x in d-dimensional
space. Under RGT we have
d?x — b 9d% = a4y,

and hence, from eqn (9.22), the counter-intuitive conclusion that
dy = —d.

Ma then states that thereafter “scale dimension” is shortened to “dimension.” Other writers
simply use the term “dimension” without any further qualification, but from the context it
may be deduced that they are really referring to “scale dimension.”

9.4.1 Anomalous dimension

Now we can carry out the two steps which make up the RG transformation, as outlined in
eqn (9.18). We concentrate on doing this in terms of wave numbers, thus:

1. Integrate over wave numbers in the shell A/b < k < A.
2. Rescale the lengths according to: x = bx’, k = k/b.

We renormalize fields by the transformation
Pp(x) =b"%¢'(x), (9.23)
where d,, is called anomalous dimension of the field. Hence, in wave number space,
¢ K) = / d9x" exp{—ik’ - x'}¢'(X')
= pdo—d / d“x exp{—ik - x}¢(x)

= b% =g (k); (9.24)
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that is,
o' (k) = b4~ p (k). (9.25)

This relationship, when added to eqn (9.18), completes our specification of the RGT in wave
number space. We can obtain an expression for the anomalous dimension by considering the
effect on correlations and in particular the pair correlation. We have:

G (') = b*G(r),

and at the fixed point:
G*(r/b) ~ b*¥% G*(r)

As the rescaling factor b is arbitrary we may choose b = r, thus:

G*(r) ~ r 2 G*(1) ~ rd—;ﬂn (9.26)
from eqn (7.13), and so the anomalous dimension d,, is given by
2dy, =d -2+,
or:
dy, = %(d —24+n). (9.27)

9.4.2 Normal dimension

The normal or canonical dimension of a field is the (scale) dimensionality as given by simple
dimensional analysis. For instance, as the exponent in (9.8) must be dimensionless, it follows
that now we have absorbed the B factors into the constants then (e.g.)

[% f ddxa(qu)z] =0,

where the square brackets stand for “dimension of.” We have stipulated that the coefficient
o is dimensionless, so it follows that

|:¢2Ld721| =0,

and so
d

[pl=1-7.

However, as we have seen, the scale dimension is the inverse of this, and denoting the normal
scale dimension by dY, we have:

—1. (9.28)

d
0_
9=7
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9.5 Restatement of our objectives: numerical calculation of the
critical exponents

Let us now remind ourselves of our basic RG programme. Our overall objective is to obtain
numerical values for the six critical exponents. It is possible to derive four scaling laws for
critical exponents. These may be written in various ways and as an example we state them
as follows:

o =2 —vd,

ﬁ—z -2+ n);

9.29
y =v(2-—n); (929)
8_d+2—n
d-2+47

The first of these equations has been derived by us as eqn (8.47), and the remaining three can
easily be derived by using the definitions (3.32)—(3.35) and (7.12)—(7.13). Detailed derivations
can be found in the literature and among the most succinct are those in [4] or [13].

Thus of our six exponents, two are independent. We shall take these to be v and 1. As we
know from Section 8.3, they are determined by the critical indices y; and y;, respectively.
We may identify these in the Ginsberg—Landau Hamiltonian as:

y1(the thermal exponent) is related to the anomalous dimension of ¢2 (which is conjugate to
90 = (T - TC)/TC)v

y»(the magnetic exponent) is related to the anomalous dimension of ¢ (which is conjugate
to B).

9.6 The Gaussian zero-order model
In order to carry out step A of the programme outlined in the previous section, we first

write an explicit equation for the zero-order functional. From eqn (9.20) for the zero-order
Hamiltonian we may write

Zo[J] =/D¢>6Xp{—Ho[J]}

= /D¢> exp {—/ddx [%(w)z + %qﬁz _ qu]} . (9.30)

Note that we indicate the functional dependence of Zy on J explicitly as this lets us work out
correlations using linear response theory. Now we need an “aside” on functional integration,
followed by a discussion of how to evaluate the Gaussian functional integral.
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9.6.1 Functional integration

Consider a particular functional A[ f (x)], as defined by

L
A[f ()] = exp [—k / fz(x)dx} : (9.31)
—L

where f(x) is a continuous function defined on the interval —L < x < L, and k is a constant.
Then the functional integral I is defined as

L
I = / Df exp [—k / fz(x)dx] (9.32)
L

where [ D f stands for the integral over all possible functions f (x). In order to carry out the
integral, we:

e divide up the interval [—L, L] into n steps.

e discretise f(x) on the interval:

f&) = fi = fxi).

e replace f(x) by the set of numbers f; (but, by taking the limit n — oo, we can restore
the continuous form).

Then an approximation to the functional integral can be written as

In:/.../dfl..-dfnexp|:—2kTLZfiz:|, 9.33)
i=1

where we require

lim I, — 1.
n—oo

Now we use the fact that the exponential form can be factored in order to interchange the
operations of summation and integration. This allows us to work out I,, exactly, thus:

I, =ﬁ/dﬁ exp [_ZI‘_L } (kL)"/z, (9.34)
i=1

where the second equality follows from the standard result for a single-variable Gaussian
integral. In principle we then get I by taking

lim I, — 1.
n—0oo
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Unfortunately this limit does not exist in general and in the present case is obviously wildly
divergent! We note the following relevant points:

e In order to evaluate a functional integral we need some kind of normalization or restric-
tion on admissible functions: this depends on the actual functional we are working
with.

e However, the nature of the continuum limit depends on the particular physical system
we are considering, so the above is not as bad as it might seem. We can make “physically
appropriate” choices.

9.6.2 The Gaussian functional integral

Consider a standard form:
GLJ] = / Do exp [— / d4xd? v (%) M (x. V) () + / a2 (z)J(z)} (9.35)
where the kernel M (x, y) is symmetric, thus:

M(x,y) = M(y, x),

with real elements and positive eigenvalues. Introduce eigenfunctions v, and eigenvalues 1,
of M, such that:

/ Ay M X, Y)Un(¥) = A ¥ (%), (9.36)

or (in a standard operator notation)

Now expand out ¢ in terms of the eigenfunctions ¥, of M as:

) =Y Pu¥n(X), 9.38)
n
where the coefficients ¢, are given by

bn = / AP (X (X) = (Y, @), (9.39)

where the latter equivalence introduces a standard notation for the inner product of two
functions. Similarily, the external current J(x) may be expanded out as

J) =) Jnyn(x), (9.40)

where the coefficients J, are given by

In = WY, J). (9.41)
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With the substitution of (9.38) and (9.40), the exponent of (9.35) now becomes:

Exponent of (9.35) = Y (@uWn. Mbm¥m) — I _(JnVn. m¥m)

n,m

=Y @V, Smdm¥m) — O InWu, Sm¥m) (9.42)
= Z(W — Jutn),

where we assume that the eigenfunctions ¥, form a complete orthonormal set, such that

(’ﬁn, wm) = um,

and &, is the Kronecker delta. Thus, eqn (9.35) becomes:
GLI1 = [ Do expl= Y (s} ~ bl 9.43)
n

Now let us define the set of functions over which we integrate. We say that G y[J] is the
functional integral over the set {¢(x)} such that

N
¢(X) = ¢u¥u(x) where ¢, =0 whenn > N. (9.44)

n=1

Then the expression

GylJ]1 = / d¢1,...,d¢Nexp[ Y Gty — Judhn) } (9.45)

n=1

defines the functional integral.
How does G y depend on N ? To establish this, we factorize the expression by completing

the square in the exponent:3°
N2 N J2?
Gyl = ——— xp[Z }
(]‘[n | An)1/2 — 4r,
N/2 N
b4 J;
= ——exX , 9.46
e ] 00

N J2
0 1,
n[0]exp [Z %}
n=1
where dety M = the product of first N eigenvalues of M.

39 Remember: we used this trick in Section 1.3.4 and in Section 7.7.
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The important feature is that the dependence on J has been factored out. If we restrict
our attention to a “physical” choice of J, that is:

J(x)suchthat J, - 0 as n — oo,

then the quotient G y[J]/ G n[0] will be well-defined in the limit as N — oo.

9.7 Partition function for the Gaussian model

We have the zero-order partition functional from (9.30) as

Zo[J] =/D¢6Xp{—H0[J]}

_ /mexp {—fddx (S92 + 59 - J¢]} ,

and our first step is to rewrite the exponent to make Zy[J] look like the standard Gaussian
functional integral G[J] as given by (9.35). To do this we write the zero-order Hamiltonian as:

f / d”’xd"ymy)[‘s( S =Y) vz—u)]«p(x) / dfxJ(X)p(x).  (9.47)

Note that the sifting property of the delta function may be used to perform the integration
with respect to y and that this just turns the factor ¢ (y) back into ¢ (x). However, in order
to get the term with coefficient « into this form it is necessary to do a partial integral with
respect to x and thus accounts for the change of sign. We may show this for an arbitrary

function f(x) in one dimension, as follows:
00 9 2
[e@)
0 0x

oo 82 P e8]
/ dxf—f = f_f —
0
For the case where f and 0f/0x vanish at the limits x = 0 and x = oo, we may write

9x? ax |
00 af 2 00 82f
/ dx|—) =-— / dxf—=.
0 ax 0 3)62
The extension to d dimensions is trivial.

Comparison of Zy[J], where Hy is defined by eqn (9.47), with the standard form G[J],
as given by eqn (9.35), allows us to make the identification:

1
M(x,y) = S8(x - Y)(@V? —u). (9.48)
The eigenfunctions v and eigenvalues A, of M (X, y) are:

Y = exp{ik.x}
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and
A = —(ak® 4+ u)/2.

To ensure that the eigenfunctions form a denumerable set, we take the system to occupy a
cube of volume V = L9, with periodic boundary conditions. Then:

2 p
k| = <

for integer p.
We restrict the ¥ to those for which k < A. We wish to work out Zg[J, A], and to do
this we write

1

o(x) = ﬁ Z ¢ (k) exp{ik.x}; (9.49)
k<A

J(X) = % > J (k) expfik.x}, (9.50)
k<A

and substitute these into the exponent for ¢ (x) and J (x):
Ho = 5 315 (o 1) 6 009(K) — 600 (1) (©.51)
L k<A 2 . ‘

Note the constraint that ¢ (x) and J (x) are real. Hence they must satisfy the conditions:
¢(—k) = ¢*(k) and J(-k) = J*(k).

where the asterisk denotes “complex conjugate.” Therefore not all ¢ (k) and J (k) are inde-
pendent and we only have one half of the number of independent variables. Let the real part
of ¢ (k) be

Re ¢ (k) = pr(k),
and the imaginary part

Im ¢ (k) = ¢1(k),

then we may write (9.51) as

1 /
Ho = 77 2 | @ + @00 + 97 () +26r 10z (k) + $1R) )| (952)
k<A

where:
/

Z = Z over one half of the possible values of k.

As a result, the ¢ (k) for different k are now decoupled from each other.
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Next we work out

ZolJ, A1= [ / dgr)dgr (ke ", 9.53)
k<A
where:

/

l_[ = only one half of the possible values of k are being multiplied together.

As before, we do the one-dimensional Gaussian integrals and multiply the results together:

/!

a4 1 J2(K) + J (k)
200 = 1 (g oo [ﬁw - ©.54
k<A

We take the factor 7 L¢ outside the first exponent as it is part of the normalization.*” Then
we can re-write Z as:

!/ /! 2 2
1 Jz(k) + Jf(k
Zo[J, Al =exp| — E log((xk2 +u)| xexp| — M , (9.55)
L4 ak? +u
k<A k<A

and reverse the earlier procedure for the second exponent:

1 1 J(k)J(—Kk)
ZolJ, A] = exp [—— log(ak® + u)i| X exp [— —} (9.56)
22 TE Do

where the primes on the summations have been dropped and now all wave number variables
are summed over for |k| < A.
Finally, we take the limit L — oo,

ZolJ, Al =exp [—K/ d“k log(ak2 + u)] X exp [l / ddkw]
2 Jo<k<a 2 Jo<k<a ak? +u
(9.57)
where V = L? is the volume of the system.
Note that:

1. The J dependence has been factored out.
2. In general the limit A — oo does not exist.

The first of these is what we were trying to achieve and will be used in conjunction with
linear response theory in the next section. The second relates to the problem of ultraviolet
divergences. This was discussed in Section 1.4.4 and we shall postpone further discussion
until Chapter 10.

40 Remember that our ultimate use for Zg is to form the bridge equation and obtain the free ener: , which we
0 ge eq 2y
then differentiate to obtain macroscopic thermodynamic quantities. It follows that any multiplicative constant in Z
can be ignored as it cannot contribute to the end result.
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9.8 Correlation functions

The next stage is to use linear response theory to obtain correlation functions. To do this we
write Zg as

(9.58)

ZolJ] = Zol0] x exp B/O ddkw] ’

where the prefactor Z[0] is the first exponential factor in (9.57). Note that Zy[0] is inde-
pendent of J and does not contribute to the correlations. Now let us rewrite the integral in
the second factor as

J(K)J(—k
f al T f dlxd?y (AKX =y (). (9:59)
0<k<A aks +u
where
eik~(x7y) 5
A(x—y)z/ dk— s/ dkG? k), foru >0, (9.60)
0<k=A okt u 0<k<A

and in passing we introduce G ® (k) as the pair-correlation in wave number space. Note that
the restriction on u is to avoid the denominator becoming zero at k = 0 which would cause
the integral to diverge.

Now, as before, we obtain correlations by functional differentiation. We may define the
general n-point correlation G (xy, ..., X,) by an extension of eqn (7.6), thus:

G (X1, Xn) = (P, -, ()
Then, by a generalization of previous formulae, as given in Section 7.4.1, we have:

1 8 8

G(")(xl,...,xn)zz
olJ18J(x1)  8J(xn)

ZolJ1], (9.61)

and for connected correlations:

)
T 8I(x1) 8T ()

G (x1,...,%) In Zo[J]. (9.62)

9.8.1 Example: two-point connected Gaussian correlation

As an example, we shall work out the connected two-point or pair correlation for the Gaussian
case, using eqn (9.62). Substituting (9.59) and (9.60) into (9.58) for Zy[J], and then taking
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logs, we have first
1 d. . qd
In Zp[J] = 2 dxd“yJ(xX)Ax —y)J(y)
and then, substituting this into (9.62),

GP(x1, %) =

d. qd .
8J(x1)8J(X2) 2//d xdyJ XA =) ()

// Alx—y) 3J(y)
8]( ) 8J(x2)
/dd ady 8J (x) Alx—y) 5J(Y)’
*3 Y57 (xa) 5J(x1)

and, interchanging dummy variables x and y,

1
GOxix) =2% 5 / [ dlxd?ys(x = xDAK = YI(y —%2) = Al —x2),  (9.63)
where the functional derivative gives in general:

5J(X)/8J(y) = 8(x —y).

Higher-order connected correlations vanish for the Gaussian case. The connected pair-

correlation ng) (x —y) falls off exponentially with |(x — y)| and has a correlation length &
given by
§=a/u. (9.64)

Note that:
° ng) for the Gaussian model = bare propagator;
) G((:z) for the G-L model = exact propagator;

e Our objective is to express the exact propagator in terms of an expansion in bare
propagators.

9.9 Fixed points for the Gaussian model

Now that we know how to work out the Gaussian functional integral we can apply the RGT,
as defined by eqns (9.18) and (9.25), in wave number space.

9.9.1 The RG equations

Consider the Gaussian Hamiltonian in k-space. This is given by eqn (9.51), but now we take
the limit of infinite system size (i.e. L — o0) and the Fourier sum is replaced by a Fourier



FIXED POINTS FOR THE GAUSSIAN MODEL 215

integrals, as defined by eqn (9.5). Also, in order to simplify matters, we drop the term in J
and restrict our attention to the case of zero external field. We then have:

_ [ 4, ! 2 _ [, ] 2 2
Hy = /d k3 (u+ak )¢(k)¢(—k) _/d £ <u+otk >|¢(k)| : (9.65)

where we recall that ¢ (—k) = ¢™(k). The RGT is:

exp{—H'[¢']} = [ / A /p<k<nde (k) exp{—H[m}} : (9.66)
k=k'/b, ¢ (k)=c¢' (k')

where
c=b"%,

Integration over the d¢ (K) just yields a constant and we obtain the new Hamiltonian as:

1
H = d%k= (u + ak?) | (k)|?
k<A/b 2< )

1 k/2
- /k X dk'p~? 3 (u + ab—z) p*424s " (K|, 9.67)
/<

where the second equality is due to our having carried out the rescaling according to the
second step of the RGT, along with eqn (9.25). In order to ensure form-invariance of the
Hamiltonian, we absorb the scaling factors into the coupling constants. Thus, defining
renormalized coupling constants as

w = b2y, (9.68)
and, from (9.25),
o = i 22y, (9.69)
we obtain for the renormalized Hamiltonian*!
H = ddk% (u/ + o/(k/)z)) 16 ()2, (9.70)
k<A

Note that (9.68) and (9.69) relate coupling coefficients before and after the RGT and hence
are the RG equations. Also note that the Hamiltonian is the same as that of eqn (9.65), with
all the variables changed to primed form.

41 At this point it may be helpful to recall eqn (8.6).
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9.9.2 The fixed points

As usual, the fixed points are where u = 1’ and o = «’. The RG eqns (9.68) and (9.69) allow
for two fixed points:

1. d — 2d, =0, with u arbitrary and o = 0.
2. d—2d, —2 =0, with o arbitrary and u = 0.
Now let us consider the two cases in turn:
Case (1): d — 2d, = 0. Equation (9.68) becomes
w =u, 9.71)
and so any (arbitrary) value of u corresponds to a fixed point. Equation (9.69) then becomes

o =b 2. 9.72)

Thus o = 0 corresponds to the fixed point, and from the linearized analysis of Section 8.2.3,
this corresponds to y = —2 and so « is an irrelevant field.
We can sum this up as follows:

a is an irrelevant field under RGT .
Hence the nearest-neighbor interaction plays no part and this is equivalent to a lattice of

uncoupled sites. This fixed point therefore corresponds to the high-temperature (T = 00)
case, with the anomalous dimension

d
d—2d,=0 or d =7

Case (2): Equation (9.69) becomes
o =« (9.73)

and is satisfied by any «. Equation (9.68) becomes

u' = b*u. (9.74)

Hence « is arbitrary and the anomalous dimension is given by:
d
d—2d,—-2=0 or dwzz—l.

The previous condition for the correlation at the critical point is given by eqn (9.27) as

dy=4 140
2 2

and the two taken together imply n = 0.
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Also, from the linearized analysis of Section 8.2.3, and eqn (9.74),
u' =b'u = bu. (9.75)

The scaling exponent y = 2 > 0, thus u is relevant. As y = 2, it follows from (8.48) that
v=1/2.
We should note the following points:

1. The parameter « plays no part in this at all, so we shall set « = 1 hereafter.

2. The coupling constant takes the value u = 0 at T = T.. Thus we do not have a
low-temperature fixed point in the Gaussian model, as integrals fail to converge for
u < 0. Or, on physical grounds, exp[—u¢?*] would become exp[|u|$?] for u < 0, and
fluctuations would be unbounded.

3. The anomalous dimension of ¢ (x) is
d

0
dy =75 —1=dj.

and is the same as the normal or canonical (scaling) dimension in this case: see Section 9.4.2.

9.9.3 Normal dimension of coupling constants
Again let us denote the scale dimension of any variable X by the notation [X]. As we saw

before in Section 9.4.2, dimensional analysis gives us

d
[H1=0, [¢p]=dy=5—1,

2
where d¢? is the normal dimension.

Then, under RGT, we have: first,

[d9ku¢?] = 0 = [b~Tub?+2d9k ¢'%].

[ub*] =0,
thus
[u] = 2. (9.76)
And second,
[ddk)\,(p4] — 0 — [b_dkb2d+4ddk/¢/4],

and so

[bd+4)\.] — 0’
hence

A]=4—d. 9.77)

This is another indication, in addition to the work of Section 7.9, that the particular case
d = 4 may be of some importance.
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9.10 Ginsburg-Landau (GL) theory

Now let us turn our attention to the full model Hamiltonian as defined by eqns (9.19)—(9.21):

H = /dd [ (Vo)* + ¢ + ¢]:H0+HI, (9.78)

where we have now put o« = 1. Animmediate difficulty arises with the interaction term where
Fourier transformation gives Hj in k-space as,

A d A dy dy. qd
Hy = ] /d xp*(x) = /d k1d“kad k3¢ (K1) (K2) @ (k3)p (—k1—kz—Kk3). (9.79)

Thus we see that the ¢* term couples normal modes together and so we cannot factorize into
Gaussian forms.

In order to carry out the RGT, as defined by eqns (9.18) and (9.25), we make a
decomposition of the scalar field ¢ (x), thus:

dpx)=¢~ (x) +¢T(x), (9.80)

where ¢~ (x) is the Fourier transform of ¢ (k) such that 0 < k < A/b and ¢ (x) is the
Fourier transform of ¢ (k) such that A/b <k < A.
The explicit forms of ¢~ (x) and ¢ (x) may be obtained from eqn (9.5) as:

_ d9k
o (x) = fo expf{ik - x}¢ (k), (9.81)

<k<a/p 2 @n)d

and

n d?k
¢T(x) = /A expf{ik - x}¢ (K). (9.82)

Jb<k<n (2T @m)d

We shall find that the properties of the RGT depend on the lattice dimension d. After we
have discussed the perturbative implementation of the RGT in the next sub-section, in the
following three sections we consider the cases d > 4,d < 4, and d = 4 in turn.

9.10.1 Perturbative implementation of the RGT

In this section we carry out stage B of the programme outlined in Section 9.2. That is, we
apply the RG transformation to the Ginsburg—Landau Hamiltonian in an approximate way by
using perturbation theory. Denoting, as before, the RG transformation with spatial rescaling
factor b by Rj, and taking the form given by eqn (9.19) for Hgr,, we write the procedure
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symbolically as:
HGL = RyHoL = RyHo + (RyHi)o + (RyH)o + -+

We begin by integrating over D¢™, being guided by our previous experience with the
Gaussian model. However, instead of (9.66), we now have:

o HO7] /D¢+e_H[¢_+¢+]
= / Dete ™ +071(1 — Hi[p™ + ¢+]+ O()),

where we have substituted H = Hy + Hj, and expanded out e~ to order 1. Now we use
the fact that e~ is Gaussian (or multivariate normal) and hence separable. So we are free
to take out a factor e ~#0l9"] which is unaffected by the integration [ D¢, thus:

o H167] _ ,—Holg™] /D¢+67Ho[¢+l(l CH6 + ¢t + 002,

—Holot _

_ rolp1 | _ S Pt MG +¢71+ 002 Dt o~ Hold™]
[ Dep+e—Hold™] ’

(9.83)

where we have also taken out the common factor f Dot exp{—Ho[¢T]}. As a constant

prefactor can only contribute an additive constant to the free energy, we are free to ignore
it.*> Accordingly dropping the constant prefactor, the new Hamiltonian, to first order in A, is:

| DT exp{—Hol¢t 1} Hilp™ + ¢ 7]
[ D¢+ exp{—Holg*1}
= Hol¢p 1+ (Hilp~ +¢11)d. (9.84)

’

H'[¢™]1= Holp™1+

where the “+” superscript on the angle bracket indicate that the Gaussian average is only
over the high-wave number modes.
Now substituting the decomposition ¢ = ¢~ + ¢ into Hy and expanding out, we have:

(@ + oM = @)+ 60 (DA + (e DN, (9.85)
where it should be noted that we have used the fact that
@) =¢" and (pT)o= (@) =0,

as the average over the high-k modes leaves the low-k modes unaffected and as all odd-order
moments of a Gaussian distribution vanish by symmetry.

42 Remember! As we always differentiate the free energy to get thermodynamic quantities constant terms do not
contribute.
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The last term is constant (i.e. it does not depend on ¢ ) and so we shall neglect it. Set
(6M)%)§ =G0,
which we already know from the Gaussian model, hence:
1 u A A
H'¢7]= / dx [5<V¢—)2 +560 + @)+ ZG&(O)@‘P}
1 1 A A
= [ d% | (Vo) + = ZGEO) ) (@) + (@)
/ x[2< ¢) +2<u+2 F0) 67+ 560

In order to complete the second part of the RGT, we rescale lengths according to (9.18) and
renormalize the field according to (9.25):

1 1 A A
H'[¢)] = /ddx/ [bdzz‘“"i(v/d)z 4 pd—2de - <u + EG(_)F(O)> ¢/2 4 bd4d<p_¢/4:| .

2 4
(9.86)
To keep the gradient term unaffected (i.e. to just have a coefficient = 1/2), we need:
and so it follows that
d—2-2d,=0,
or, rearranging,
d
dy=5-1. 9.87)

9.10.2 The Gaussian fixed point for d > 4

From (9.86), and the requirement of form invariance of the Hamiltonian, the RG equations are:
’r_ b2 A G+ 0 .
u = u+ 5G0 O );

A =b*"9L=bA where (e =4—d). (9.88)

We obtain G(J)r (0) from the Gaussian result earlier. That is, eqn (9.60), but now we change
our notation and make the replacement A(x —y) = Go(x — y), thus:

L ik
Gox—y) = d“k . 9.89
ox— ) /og@ L (9.89)

Setting « = 1 (our new notation) and x = y:

d9k
Go(0) = f -
0

SkSA k2+l/i’
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and so
. dk SaA2
Gy (0) = 5 = i
Ab<k<A kK= +u  2m)4(d —2)

where Sy is the surface of the d-dimensional sphere and the expression

A=Y+ 0w, (9.90)

GFO)=C - b+ 0w,

defines C, which is
SdAd72

R oob

9.10.2.1 The fixed point. Now, rewriting (9.88), and substituting from (9.90) for Gar (0), we
have the RG equations in the form:

u = b%u + CB* = bHA/2 + O®h),
A =bEA. (9.92)

The fixed point satisfies:

u* = bu* + C(b* — bOI* + OW*\%),

M= bEA", (9.93)
and so is given by:

AF =0,

u* =0. (9.94)

Linearizing about the fixed point, the RG transformation matrix as defined by eqn (8.22)
becomes: s 5

_ (b C(b”—D°)
Ap = ( 0 be , (9.95)

where, from (9.88) € = 4 — d, and with eigenvalues A; and eigenvectors X ®.
A =b2(y =2 with XV =(,0)
M=b(mr=¢ with X®=(-C,0 (9.96)

For a mixed (i.e. critical) fixed point, we must have y; and y, of different signs with one
relevant and one irrelevant field. For this one must have € < 0 and hence d > 4. Then the
critical exponents are identically the same as in the mean-field theory (or Gaussian result):

and from (9.27) and (9.87)
n=2dy,—d+2=0.
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9.10.3 Non-Gaussian fixed points for d < 4

If d < 4thene > 0and y; = € > 0. Hence the fixed point (1*, 1*) = (0, 0) is unstable
in both directions. As A increases, we need to include higher orders in the perturbation
expansion. It is a simple matter to extend the analysis in going from (9.84) to (9.85) to
include terms of order A2 and we shall not give details here. Although we do discuss this
order of approximation in Chapter 10, in the context of field-theoretic methods.

9.10.3.1 RG equations. If we include terms of order A2 in our analysis leading to (9.92), it
can be shown that the RGEs take the form:

1
u = b? [u + 162 (EAz(l —b - ulnb>] , (9.97)
312

Note that these equations are only valid for small €, and that the presence of the term in A?
means that the RGT is nonlinear.

A finite RGT can be built up from many infinitesimal transformations using the group
composition property as discussed in Chapter 8. Near the fixed point, #’ — u, and in this
way, the recursion relations can be turned into differential equations as follows.

Let b = 1 + p where p is small and we shall neglect terms O(p?). Then we have:

Inb =1In(1+ p) = p,

and (9.97) can be written as:

W= 1+20) |ut+ — AT (1 _
- P 1672 2 a+p2) T622”|

Rearranging, expanding to order p2, and dividing across by p, gives:

Then taking the limit o — 0 as u’ — u — 0, we find that (9.97), and a similar procedure for
(9.98), yield the differential RGEs as:

du(b) A2A(b)  u(b)Ar(b)
=2u( — , 9.99
T R T= =R T ©:99)
dAr(b) 322(b)
=er(b) — —. 9.100
ams ~ M e G100
These equations can be solved for the position of the fixed point, based on the condition that
du* dr*
w_oo_ —0, (9.101)
dlnb dlnb

at the fixed point. Note that the coordinates found for the fixed point must be O(¢) for the
approximations to hold.
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9.10.4 The beta-function

We can rewrite the above conditions by introducing new functions:

du(b)
Pu = dlnb’
dr(b)
T

and in general, for coupling constants K, we may write:

dKq (D)

Po(Ka (b)) = —— ==

Then, the condition for a fixed point may be expressed as:

Ba(K3) = 0.

223

(9.102)

(9.103)

(9.104)

(9.105)

These are examples of the Callan—Symanzik beta-function which occurs in quantum field

theory, and which will be discussed in the next chapter.

9.10.4.1 The fixed point. The differential RGEs are easily solved for (u*, A*). Take A* first

for simplicity. We have:

AF) =0=—er" ,
B (A7) A+ ez
and so
A* =0,
which is trivial, or:
1672
AF = ;T €
which is nontrivial.
Assuming that u* is also O(¢€), we can write
AZ)*
Bu', 1) =0= 2" — S5 + O(e?),
and so find that
o A
-
That is, the nontrivial fixed point takes the form:
2 2
u*:—A €, A*:l6n €.

(9.106)

(9.107)

(9.108)

(9.109)

(9.110)

©.111)
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Now linearize the RGEs about the fixed point, with the result:

du (2 E)( )+ A’ (= 251 + €/6) 9.112)

=(2—=)u—u — (A — €/6), .

dinb 3 1672

e =—e(L =15 (9.113)

dnb € ' '

From which we conclude that:

y1=2—§>0; (9.114)
vy = —€ < 0. (9.115)

Hence this is a mixed fixed point and determines critical behavior for € > 0 and d < 4. Thus,

from eqn (8.48),

1 1 € 2
— - 4 116
v_y1_2+12+(9(e) O )

and in general all critical exponents can be calculated as power series in €. It should be noted
that the analysis of Section 9.8.1 still applies and hence we still have n = 0.

9.10.5 The marginal case: d = 4

For d = 4, we have € = 0 and, by the analysis of Section 8.2.3, we have a marginal field
which we identify as 1. Let us denote the marginal field A by g and call the relevant field ¢,
and define it as

g A 9.117)
= U . .
3272
The RGEs may then be written in terms of the variables g and ¢ as:
dr(b) gb)t(b) 2
—— =2t(b) - ———+ 0 , 9.118
dinb (b) T (&%) ( )
dg(b) 3 5
=———g°(b). 9.119
anp ~ 162 P ©-119)

Solving these, one finds logarithmic corrections to critical behavior; for example, the
susceptibility is found to take the form

x(t, g, A~ t |7 (e 73 (9.120)

Any further discussion of the marginal case would take us beyond the scope of this book
and reference should be made to the books listed at the end of the chapter.

9.10.6 Critical exponents to order ¢

We already have a value for v from (9.116) and to order €, the exponent n remains the same as
for the Gaussian fixed point in Section 9.5.2 or the Ginsburg—Landau fixed point for d > 4.
That is, we take n = 0.
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We have the choice of calculating o from either (9.29) or (8.46). The latter is perhaps
more informative and we may write:

D S Sl SRy} 9.121)
a=2—-—=2————=- €), )
" 2—¢/37 6

where we substitute from (9.114) for y; and also putd =4 — €.
Making use of the remaining relationships of eqn (9.29), in the same way we find

1
B= 3~ €/6; (9.122)
y =2v=1+4¢€/6; (9.123)
and
§=3+e. (9.124)

It should be noted that all these results neglect terms of order €2 and higher. This means
that we are treating € as a small parameter, when in reality we must have € = 1 to give
results in d = 4 — € = 3 dimensions. Nevertheless, we set € = 1 in equations (9.116) and
(9.121)—(9.124), and give the resulting values of the critical exponents in comparison with
those obtained by mean-field theory, along with a numerical calculation of the Ising model
in d = 3, using the high-temperature expansion [26], in Table 9.1. The improvement over
mean-field theory is clear.

This is as far as we shall take these expansions: even to go to order €2 would require more
elaborate techniques than those discussed in this chapter. In the next chapter we present an
introduction to such techniques, mainly to give some idea of the “field theoretic” approach.
Those who would like to see the results to € will find them summarized in [13] on pages
603—4. The results there are for a n-dimensional order parameter field and setting n = 1
produces values which may be compared with those in the present work. At the end of
Chapter 10, we present a modified version of Table 9.1, in which we give numerical values
of the critical exponents based on Borel summation of the e-expansion.

TABLE9.1 Comparison of values of critical exponents obtained to order € with
those obtained by mean-field theory and exact numerical calculation.

Exponents Mean-field theory RG to order ¢ Numerical simulation of
Ising model in d = 3

a 0 0.17 0.12
B 0.5 0.33 0.31
y 1 1.17 1.25
8 3 4 5.20
v 0.5 0.58 0.64
0 0 0 0.06
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Further reading

Comprehensive introductory treatments may be found in [15] and [5], which are both written from the
“statistical physics” point of view. However, the latter reference does not shrink from the full field-
theoretic treatment. There are numerous books in the field-theory camp and the trouble here is that the
topics associated with critical phenomena tend to occupy only a very small part of such books. Having
said that, the early chapters of [4] and [2] are very accessible while [13] and [33] are very clear and
succinct.

9.11 Exercises

Solutions to these exercises, along with further exercises and their solutions, will be found at:
www.oup.com

1. A particular model for the critical behavior of spins on a d-dimensional lattice leads to
renormalization group equations of the form

P =b%p + Ch* —b)q + 0(pq);

q/zbeq7

where p and g are the coupling constants, C is a system constant which is positive and real, € = 4—d,
and b is the usual (length) scaling factor. By linearizing about the fixed point (p*, ¢*) = (0, 0),
obtain the matrix of the RGT and show that the associated critical indices are y; = 2 and y, =4 —d.
Briefly discuss the nature of this fixed point.
Given that the critical indices for this model are the same as those for the mean-field theory of the
Ising model, comment briefly on the validity or otherwise of mean-field theory.

2. A particular model for the critical behavior of spins on a d-dimensional lattice leads to
renormalization group equations of the form

dpd) _ A%A(b)  u(DIMB) |
R T== R ==
A _ by — 3)2(b)
dinb 1672’

where p and A are the coupling constants, A is asystem constant which is positive and real, € = 4—d,
and b is the usual spatial rescaling factor. These equations are valid for small values of €. Given that
the criterion for a fixed point (u*, A*) is

du*(b)  da*(b)
dlnb =~ dlnb

verify that a fixed point (to order €) is given by

1672
A= 73’6; and u* =-——.
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EXERCISES 227

By linearizing about the fixed point, obtain the matrix of the RGT and show that the associated
critical indices are y; =2 —€/3 and y, = —e.

Briefly discuss the nature of the fixed point with particular reference to the dimensionality of the
lattice.

Show that an expression for the critical exponent v can be written as:

1 € 2
U—E-FE-FO(G).
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In Chapter 9 we worked out corrections to the mean-field values of the critical exponents
by, in effect, cheating. We were able to work out the critical exponents to order € for two
reasons.

1. We made use of the four scaling relationships so that we could obtain values of all six
exponents from (in principle) just two.

2. Theexponent n is given by its mean-field value (i.e. n = 0) to order €. The first correction
to mean-field behavior comes at O(e?). So in practice we only had to calculate one
critical exponent.

A full theory would require us to work out every critical exponent as a power-series in € and,
although we shall not give every detail, in this chapter we shall explain how this is done.
In the process we shall show how the field theory can be renormalized by the introduction
of renormalized versions of the mass, the coupling constant and the scalar field. We then
illustrate the use of the e-expansion by using it to calculate one of the critical exponents (1)
to order €.

In this chapter we conclude our study of the application of renormalization group to
microscopic systems by examining it in its most abstract and general form, as first for-
mulated in quantum field theory. We shall find it convenient to work in a field-theoretic
notation in order to explain the background. We begin by discussing the role of the
Ginsburg—Landau model, which we have studied in Chapter 9, as a quantum field the-
ory. Then, after considering the technical aspects of divergences and regularization, we
present the basic idea of renormalization invariance and re-derive the Callan—Symanzik
equations. In the process, we draw on the results of Chapter 9 to give an example of the
Callan—-Symanzik beta-function. After that we show how the techniques of quantum field
theory may be used to recover the results of Chapter 9, but in a more concise, general and
elegant way.

The remaining sections of the chapter are then devoted to perturbation theory in wave
number (k) space, using renormalization, the e-expansion and dimensional regularization
to produce tractable calculations which can (in principle) be carried out to any order in €.
However, before beginning on this programme, we shall make some general remarks about
the issues involved.
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10.1 Preliminary remarks

10.1.1 Changes of notation

As we are now entering the territory of quantum field theory, there are definite advantages in
changing to a more usual notation. However, there are two points which should be highlighted
before we begin.

First, as we shall see in Section 10.2, changing to field theoretic notation means replacing
the parameter u of Ginsburg-Landau theory by the square of the bare mass m%. It may
seem rather strange to work with a mass when we are not discussing particles but instead
some phase transition. However, it is only a convention, and it simultaneously allows us to
understand some quantum field theory as a bonus! Nevertheless, we should bear in mind that
the parameter u is zero at the critical temperature and this means that our equivalent quantum
field theory is one dealing with a massless particle. As we shall see in Section 10.3, this
should alert us to the fact that we shall have to deal with an infrared (i.e. k = 0) divergence
at the critical point.

Second, as we shall see in Section 10.4, a full progamme of renormalization requires the
replacement of bare quantities mq, Ao, and ¢y by renormalized (i.e. “exact” to some order in
perturbation theory) quantities m, A, and ¢. Initially this is just a matter of relabeling these
quantities where they occur in the Hamiltonian density and thereafter using the new notation.
However, in the main part of this chapter, we do not actually work with the variable ¢ but
rather with its statistical correlations. This means that the notational change can be accom-
modated by taking, for example G(()z) (k) as the bare correlation (or propagator) and G® (k)
as its renormalized counterpart. This allows us to leave the notation for fields unchanged in
Section 10.5, where we continue to use only the notation (. .. )¢ to distinguish the bare case
from (. ..) as the exact case. This has the twin virtues of allowing us to compare the work of
Section 10.5 with that of Chapter 9 and also avoiding a plethora of zero subscripts.

10.1.2 ““Regularization” versus “renormalization”

Regularization is essentially a mathematical trick for handling divergent integrals in a theory.
The basic idea is to introduce some temporary method of suppressing the divergence and
then restore the status quo at the end of the calculation, when (one hopes) it does not matter.
Usually one can introduce a fictitious mass, or a cut-off scale of some kind, and then set the
fictitious quantity equal to zero after one has performed the integrals and (typically) summed
the series. We shall discuss both those methods in Section 10.3 as being representative: other
methods such as Schwinger regularization or Pauli—Villars regularization are merely more
elegant versions of the basic idea.

However, we give most attention to dimensional regularization which is really quite a
different technique and is crucial to the evaluation of integrals in the e-expansion. This relies
on the fact that certain divergent integrals depend on the dimension of the space and are in
fact well-behaved in a nonintegral dimension. This is explained in detail in Section 10.3.2
and an example of its application is given in 10.3.3.

In contrast, renormalization may have a physical interpretation and may reduce the degree
of divergence or even remove it altogether. For instance, in Chapter 1, we discussed the
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screening effect of other electrons on any one in an electron gas. This has the effect of
modifying the relatively slowly varying Coulomb potential into a much more integrable
exponential or screened potential. Later on in this chapter we shall see that it is possible to
renormalize the mass and coupling constant in order to eliminate the ultraviolet divergence.

10.2 The Ginsburg-Landau model as a quantum field theory

In Section 1.4 we gave a brief introduction to quantum field theory in the form of the Klein—
Gordon equation; both with, and without, interactions. From eqn (1.114) we deduce that the
Green’s function of the Klein—Gordon equation without interactions takes the form

1

-
k? + mg

Gk) =

where k is Fourier wave number and m is the mass of the associated particle.*3

In the theory of the Klein—Gordon equation with interactions, the above quantity is the
bare propagator and eqn (1.111) (or, more strictly, its Fourier transform) is the perturbation
series for the exact propagator in terms of the bare propagator.

In the previous chapter, we worked with a partition functional which was intended to
provide a model system which had characteristics of both the microscopic Ising model and
the macroscopic Landau model. From eqn (9.60), we can see that the “bare” propagator
(which in this context is known as the Gaussian propagator) is given by

GP(k)= ——.
®) ak?+u

Hence the Klein—Gordon bare propagator is the same as the Ginsburg—Landau Gaussian
propagator provided we make the identifications

a=1 and u= m(z).
We can also note that the Hamiltonian density for the Ginsburg—Landau model is formally
the same as the Lagrangian density of the Klein—-Gordon equation with interactions, once we
have made the above identification of the constants.

10.3 Infrared and ultraviolet divergences

We have already discussed this topic in Section 1.4.4, but we repeat the main points here for
convenience.

In our expansions, the single-point propagator A(0) = A(x — y)|x=y crops up and from
our Gaussian model** we have:

d9k A gd=14k
(10.1)
0

A(0) = G(2)kddk=/ —_— ~ -
© /OsksA o 0<k=A k% +u k% +u

43 We now identify this as the “bare” mass and re-name it m.
44 In Section 9.8 we concluded that o was an irrelevant field and set it equal to unity.
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1. Forlarge A /u, the integral varies as A?~2; where A = 27 /a and a is the lattice constant.
In quantum field theory one takes the continuum limit a — 0 and so A — o0, and the
integral diverges for d > 2. We refer to this as an ultraviolet divergence.

2. On the other hand, if d < 2 and u = 0 (zero mass), the integral diverges as k — 0.
This is known as an infrared divergence.

10.3.1 Example: the photon propagator

This is of course an example of a particle with zero mass. The infrared divergence can be
cured by adding a fictitious mass to the photon. As the symbol u stands for the square of the
mass, we denote the square of the fictitious photonic mass by upn and so we have:

A kd—ldk
A0) = —_—.
© \/0 k2 + Uph

Then, at the end of the calculation, we take the limit upn — 0. This is an example of
regularization. We can also multiply by a function which depends on the cut-offs: this is
known as a convergence factor. We have already met these techniques in our discussion of
the use of perturbation theory to derive the Debye—Hiickel theory in Section 4.6. In quantum
field theory we may also resort to a technique known as dimensional regularization, and we
now introduce this as follows.

10.3.2 Dimensional regularization

We take as an example a standard form of integral which occurs in quantum electrodynamics.
We work in a four-dimensional space—time, with coordinates (xo, xl, %2, x3), and the inner
product is defined as

x2 = xox® = (x9? — )2 = D)2 = (¥} = )% — xix, (10.2)

where Greek indices take values « = 0, 1, 2, 3, whereas Latin indices take valuesi = 1, 2, 3.
The choice of signs is just a convention and the signs may be reversed.
Originally, the spacelike time coordinate was interpreted as x* = ict, where i = v/—1,
c is the speed of light in vacuo, and t is the time, but this is now seen as rather old-fashioned.
Integrals occur in forms like:

d*k Fn—2) 1
/ KZ—s+id)n mz(_l)n%sm’ nz3, (10.3)

where I"(n) is the Gamma function, and eventually one takes the limit § — O.
Now generalize from 4-dimensional to d-dimensional space, where d is a positive integer.
The metric tensor of the old space is:

¢V =-1,4"=1,i=1,2,3, g =0, a £8. (10.4)
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while the new space has:
g0 =—1,¢"=1,i=1,2,3,....,d—1, g =0, a #8. (10.5)
The four-vector k% becomes a d-vector, thus:
k¢ = KO k' K2, L k4T, (10.6)
with inner product

d—1
K = kak® = (k%)% = (k). (10.7)
i=1

Integrals in d dimensions are taken with respect to the volume element given by:
d% = dk%dk'dk?, ..., dk4 1. (10.8)

The equation for the integral becomes:

d/k . Tn—d/2) 1
/ m = trrd/2(—l) ) 2’ (10.9)

for integer values of n > d /2.
For the special case where n = d/2 (e.g. d = 4, n = 2), we have the following
situation:

e The left-hand-side is log divergent.
e The right-hand-side is singular due to the pole of I'(z) at z = 0.

However, for noninteger d, the right hand side is well-behaved and finite. Accordingly, we
use the right-hand-side to define a generalization of the integral on the left-hand-side to
noninteger d. In particular, we take d = 4 — ¢, where 0 < ¢ < 1, and for a 4-dimensional
result, we simply let e — 0.4

10.3.3 Examples of regularization

Suppose we want to evaluate the integral

IT = d' 10.10
(S)—/m» (10.10)

which is just a specific case of the form in (10.3), with the choice n = 2. We do it by the
cut-off method first. If we impose a large but finite cut-off A, then we see that the integral

behaves like
A j3dk A dk
I1~ —_—~ — ~1InA. (10.11)
k4 k

For A — 00, this is log divergent.

45 Contrast this with the work of the previous chapter where we worked with d = 4 — € and then let e — 1 for
a 3-dimensional result.
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Alternatively, multiply through by a convergence factor,

—A2
f= (kz_—Az) (10.12)

where lima_ o f(k%, A%) — 1, and evaluate:

0a) / d*k —A?
s) = : )
A (K2 —s+i8)2 k2— A2

Now IT (s) is still log divergent as A — oo. But after renormalization*® so — s, thus we
have to deal with the difference:

(10.13)

[Ta (s) — ITa(s0),
and it can be shown that

Jlim {5 (s) — Ma(s0)) = —im?1In(s/s0) (10.14)

with a well-defined limit, independent of A.
Now use the dimensional method: generalize the integral formulaeqn (10.9)tod = 4 —¢,

4—e —€
Ak (/D) ( s ) /2’ (10.15)

o= [ G =i g (e

where K is a mass scale which keeps the natural dimension of Il (s) independent of €.
At this stage we call upon two standard mathematical identities which, for ¢ — 0, may
be written as

2
P/ ==—y+--.

where y = Euler’s constant, and
€
x ¢ =1——Inx+---,
> +

and put x = (s/K?) in order to work out the last term on the right-hand-side of (10.15).
Hence we find

Hg(s)zizz—z—inz [y+1n (%)] (10.16)

and so

e (s) — Me(so) = i%z —in® [V +1In (%)]

2 iy (32)]
—i— +im n(—
€ Y K?
= —in?In(s/s0), (10.17)
which is the same as for the cut-off method.

46 We shall discuss this in detail in Section 10.8.
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The fact that predictions are independent of the mass scale can be seen as the basis of
renormalization group (RG) in quantum field theory. It is also worth noting that the technique
of dimensional regularization is used to evaluate the integrals necessary to carry out a full
e-expansion. We will look at this further in Section 10.9.

10.4 Renormalization invariance

As we have just seen the problem of diverging integrals can be solved by introducing a cutoff,
but this introduces a new scale to the problem. For a universally valid theory this procedure
must not depend in any significant way on an ad hoc choice of this new scale. This requirement
motivated the introduction of the hypothesis of renormalization invariance, which essentially
states that there is no dependence on the choice of the cutoff scale. This invariance can be
tested by scaling transformations, and Stuckelberg and Petermann first recognized that a
set of such transformations makes up a continuous group: hence the name renormalization
group. Later Gell-Mann and Low used the idea of renormalization invariance in QED to find
asymptotic expressions for photon Green’s functions.

In the 1970s, these ideas were revived by Callan and Symanzik who derived what are
now called the Callan—Symanzik equations.

10.4.1 The Callan—-Symanzik equations
Let us consider the Hamiltonian density 4(x) in quantum field-theoretic form:
1 1 Ao
h() = 2 (Vo) + S mids + 105 (10.18)

This is just eqn (9.13) with ¢ replaced by ¢g. We expect that we are going to renormalize
“bare” to “exact” quantities, for instance:

myg—>m and Ag —> A.
Then A (x) has the required form invariance under the transformations:
m% —>m? = Z¢m%;

A= A= Zdz,)»o;

po— o= 2,0,

where ¢ is the renormalized field, Z is the renormalization constant, and we impose the
condition
(V¢) = invariant.

The n-particle “bare” propagator is

G ki, Kz, ..., kn) = (do(kD)do(K2) . . . po(Kn)), (10.19)
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and the n-particle “exact” propagator is
G (ki ko, ... kn) = (pkD)p (ko) ... p(Kn)). (10.20)

Hence, if we use the same functional measure to sum over the fields ¢ (k) as the fields ¢o(Kk),
it follows that G™ transforms like the product |¢|" and so:

Gy (ki .. ki ho.mo. €) = 242G (ky .. Ky hom, b, €). (10.21)

Note that the bare propagator is parameterized by an unrenormalized or bare coupling constant
Ao, the bare mass mg of the free particle and € = d — 4, which occurs in eqn (9.88). The
scaling transformation leads to the exact n-point propagator, in this case parameterized on
the renormalized coupling constant A, the renormalized mass m, the spatial rescaling factor b
and (again) e =d — 4.

Now introduce the proper vertex function (K, ...Ky; Ao, mo, €) which has an inverse
relationship to G and which therefore scales inversely. Hence it follows that the above
equation can be written as:

e (K1 ... ki ko, mo, €) = 25" 2T (k... Kys A, m, b, €) (10.22)

where bis referred to as the “scale” of the renormalization point and Z is the “renormalization
constant.” In our own terminology for RG in critical phenomena, b is the scale enlargement
ratio or spatial rescaling factor.

The left hand side is independent of b, as Ao and m( are “free-field” or bare values. So,
differentiating both sides of (10.22), for fixed Ag, mg, and €, we may write:

d o d G-
by =0=b—r(Z," . (10.23)

By (10.22), and using the chain rule of differentiation (10.23) implies that

0 oA 0 om 0
4 bh—.
ob ob oA ob  om

b— +b — —ny¢(k,e)i| r™ —o,

or
b 9 B(r, €) 9 (A )—8 (re)|T™ =0 (10.24)
- €)— — € — € = .
8b ’ a)\‘ Vm ’ am ”Vd) ’ El
with:
BN BV
r€) = —b— = —— 10.25
pr.€) 9b  9lnb (10.25)
om am
A€ =—b—=——: 10.26
Y (2, €) b 9lnb (10.26)
12,0 S
voh, €) = Z, [bEZ(,) (A,e):|. (10.27)
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This is the RGE or Callan-Symanzik equation, where:
e B(, €) is the Callan—Symanzik beta-function;
e ¥, is the anomalous dimension of m;
e Vy is the anomalous dimension of ¢.

We have previously met the beta-function in Section 9.6.4, but attention is drawn to the slight
notational change in the form employed here.

The overall objective, as in critical phenomena, is to calculate 8 as a power series in A
and € for a given Hamiltonian.

10.4.2 Example: the beta-function for ¢* theory in dimension d < 4

The Callen—Symanzik beta-function is often studied in quantum field theory, with fixed
points being classed as infrared stable or ultraviolet stable. While our objective here is to
obtain values of critical exponents, it may be of general interest to give a brief discussion
of a particular example in field theory. In Chapter 9 we obtained beta-functions for the
Ginsberg-Landau model for d < 4.

As a particular example, we consider eqn (9.100), which we write as

322
B(h,€) = —eh + 167 (10.28)

and, from (9.107) and (9.108), we have identified the fixed points as:

1672
A =0 and A*= Z < (10.29)
The general behavior of the beta-function is easily established. Obviously as A becomes

larger the squared term will dominate, with

B, €) x A2,

We can also obtain the position of the turning point between the two fixed points, as:

3B 35
_— = = — =0
T
for 5
8
A= ”3 < (10.30)

The general behavior of the beta-function is sketched in Fig 10.1.

The beta-function has positive slope at the nontrivial fixed point. This means that a value
of A which starts anywhere between A = 0 and A = 1672¢/3 will flow toward the point
A = 1672¢ /3, as b — oo. This behavior controls the small-wave number, large-distance
behavior of the system and such a fixed point is termed infrared stable.

Similarly, as b — 0, a point will flow to A = 0 and this fixed point is termed ultraviolet
stable.
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i*

F1G. 10.1 The beta-function for the ¢* theory when d < 4.

10.5 Perturbation theory in x-space
We can extend our earlier work on the Gaussian model to set up a more formal approach

to the ¢* scalar field theory. From now on we shall use Ao rather than A to denote the bare
coupling constant.

10.5.1 The generating functional for correlations

For the Gaussian model, we have the partition functional:
ZolJ] = fD¢ e HolJ1, (10.31)
and for the ¢* or Ginsburg-Landau model

Z[J] = /qu e HUI = /D¢e—”0[” exp [—/ddx)\oqs“/zu]. (10.32)

Now we expand the second exponential in powers of A, thus:

Z[J]= /D¢>e‘H0[” [Z% (—%/ddm“) } (10.33)

n=0

Then we exchange the order of summation and integration,

Z=3 / D=l [(—% / ddx¢>4> }; (10.34)
2 |



238 FIELD-THEORETIC RENORMALIZATION GROUP

and multiply above and below by Zy[J],

o0

211= 3~ 2olJ) [ Dge o) <_4—A,° / ddx¢4) yeav

n=0

o0 1 )\' n
= ZO[J]ZJ<(—4—(;/ddx¢4> >O, (10.35)
n=0

where (... )y denotes an average against the Gaussian distribution.
Two points should be noted:

1. This series is not convergent but it is believed to be asymptotic.

2. We have expressed the full partition function in terms of an expansion in Gaussian
correlations: G(()4) = (¢™)o.

10.5.2 Gaussian n-point correlations

Now, as discussed in Section 9.4.1, from linear response theory, in particular eqn (9.61), we
have the bare n-point propagators:

o 8 5,
C ZolJ18J(x1) T 8T (xn)

G (X1 ... Xy) olJ] (10.36)

J=0

This allows us to replace ¢ factors in the exponent by differentiating 6/5J(x) and so
rewrite eqn (10.33) as:

e @]

L2 a8 N e [0 [ g8
Z[J]_Zn!< 4!/d x814(x)> ZO[J]—exp|: 4!/d X570 ZolJ].

n=0
(10.37)

Also, from our earlier treatment of the Gaussian model, we have from eqns (9.58) and (9.60),

_ 1 4, J K)J(=K)
ZolJ1 = Zol0] exp[szmod K } (10.38)
where J0 T (—k
f ddk# - fddx/ddyJ(X)A(x—y)J(y). (10.39)
OSkSA k +M

and so (10.38) may be written as

ZolJ1 = Zo[0]exp B f/ddxddyJ(x)A(x - y)J(y)} = Zo[0]exp BJAJ] )
(10.40)
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Then, from eqn (10.35), the exact partition functional becomes

4
Z[J] = Z()[O]exp|: 4):0/dd ) i|e p[ //ddxddyJ(X)A(x—y)J(y)}

8J4(x)
(10.41)
and, by expanding out the exponentials, we can obtain a power series for Z.
We should note the following points:

1. Eachtimea§/8J acts on the exponential it brings down a factor J. Hence a second §/6J
must act to eliminate this so that we get a nonzero contribution when we set J = 0.

2. Thus we only get correlations of even numbers of ¢s. Correlations like
(@)o, (@0, (¢°)0, etc. are zero.

3. In this way the differentiation reproduces the correct behavior for the evaluation of
Gaussian correlations.

10.5.3 Wick’s theorem: evaluation of the 2 p-point Gaussian correlation

Consider the 2 p-point correlation evaluated against the Gaussian (zero-order) distribution:

GEP (X1 ... %2p) = (B(X1) ... $(X2p))o- (10.42)

Then the preceding formalism gives us
2p 2p s 1
X;)) = —e =JAJ
(o) ~Tizigee[s7+/]

= Z A(X] — X2)A(X3 —X4) ... A(X2p—1 — X2p), (10.43)
(1,2,.2p}

where the notation {1, 2, ..., 2p} indicates that the summation is over all possible pairings
of that set. In field theory, this is known as Wick’s theorem.
For a specific example, we consider p = 2, 2p = 4, thus:

(p(x1)P(X2)P(x3)P(X4))0 = A(X] — X2) A(X3 — X4)
+ A(X] — X3)A(X2 — X4)

+ A(X1 — x4)A(X2 — X3). (10.44)
Or, alternatively, one can think of a set of pairwise contractions:

(P (x1)@ (X2)$ (X3)p (X4))0 = (b (X1)9 (X2))0 (b (X3)9 (X4))0
+ (6 (x1)9 (x3))0 (b (X2)9 (X4))0
+ (@ (x1)¢ (X4))o (@ (x2)¢ (x3))o0. (10.45)

which is just the same result.



240 FIELD-THEORETIC RENORMALIZATION GROUP

Then 2p = 6 can be expressed as three sets of pairwise contractions, and so on for
2p = 8 and higher orders. In statistics this property is sometimes summed up in the phrase:
“a Gaussian distribution can be expressed in terms of its second moment.” In fact this is just
the same property as we used for the classical problem in Chapter 5: see eqn (5.32).

10.6 Perturbation expansion in x-space

As we have seen in earlier chapters, in many-body perturbation expansions the number of
terms increases rapidly with the order. Thus, even when one has a small expansion parameter,
a series may not be convergent because of the rapid build-up of terms: what one might call a
combinational divergence. In this chapter, we no longer truncate the expansion at first-order
(as we did in Chapter 9) but try to establish general properties of the series, some of which will
be valid to all orders. In this section we find out that one class of terms is exactly cancelled
when we also expand the normalization of the ensemble average. In Section 10.7 we go into
wave number space and establish some other general results.

10.6.1 Evaluation of the exact n-point correlation

To obtain the exact n-point correlation, we simply differentiate Z[J], as given by (10.41),
n times with respect to J and then set / = 0. Hence we have:

G"™(x;...x,) = sum of an expansion in bare two-point Gaussian correlations.

More formally, we make use of eqn (9.61), with Zy[J] replaced by Z[J], thus:

1 8 s
G"(X1,...,X,) = Z[J]. 10.46
(x1 n) U167 8Ty (/] ( )
10.6.2 Example: the two-point correlation
Consider the exact two-point correlation
GP(x1, %) = (P (xDP(x2)). (10.47)

We first do this symbolically*’ to zero order in Aq:

1 ) 8
Z[J]18J(x1) 6J(x2)

(¢ (x1)9(x2)) ZlJ]

J=0

Zo[0] & B - 84 1
= ol] p|: 0/ ddx}exp[EJAJ]

€X _—
Z[J] 8J(x1) 8J (x2) 4] s74x) o
_ Zol0] ¢ 1) 1
= 215760 57 00) [1+ O(ro)] exp [EJAJ] Y (10.48)

47 That is, we drop various vector labels in order to keep the algebra as simple as possible.
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Now, in the denominator:
Z[J] = Zo[J][1 + O(p)]. (10.49)

Doing the differentiation, and setting J = 0, we have:

_ Zol0] [1+OG0)] 1
(px1P(x2)) = Zol0] (13 000)] X 2 % 3% A(X] —X2)
= A(X] — x2). (10.50)

Hence the zero-order contribution to the exact propagator is the bare propagator, or:
(p(x1)9(x2)) = Ax1 —x2) + O(ho). (10.51)

Note that x; and x; must appear as free variables on both sides of the equation. Thus one
must have integrals over the other variables.
Next, to order Ay we have:

Zo[0] A0 82 LY
@ _0_ . M d 2
Gr LX) = S [A(Xl 2 Wsrensren ) 5w ! ]1—0
Zo[0 A
- iy | =20 - 3 ([ exat-0) -
~ 20 [ 4 A () = 0AK—0AK—x2) + - } : (10.52)
J=0

Take out A(x; — Xp) as a common factor:

Gt - B[]

I U NP7 B 3 B
T 2A(x —xz)./d XA = 0)AX = )AX =) + - } (10.53)

Now consider the expansion of Z[0] in powers of Aq:

Z[0] = zo[O]Z << / d’x¢* (x)) >0

Ao A dy 4 2
= Zo[0]| 1 — E/ x(¢* (x))o + ﬁ (—/d X¢ (X)> <[ (10.54)
0

To order Ao, from Wick’s theorem we have:

(B* X))o = 3(p>(x))3 = 3A%(x — x), (10.55)
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and so
2 [ a a2
Z[0] = Zp[0] 1_§ dxA“xX—x)+--- |. (10.56)
Substituting this back into the expansion for G® we obtain an expression of the form:

1+ XA+ 1B
14+ AA

G ~ (14 XA+ xB)(1 — AgA)

= (14 20A — 1A + 20B + O(3)) = 1 + AoB. (10.57)

Hence:

GP(x1,%x2) = A(x] — Xx2) + %0 / dIxA X — X)AX — X)AX — X2) + O().
(10.58)

This is starting to take the form:
Exact propagator = bare propagator + expansion in convolutions of bare propagators.

At each order, the “convolution” must “propagate” from x; to X,. At first order, we had a term
which was not of this form but this was cancelled by expanding Z[0] in the denominator.

This leads on to a general result: terms which do not “propagate” are cancelled to all
orders by expansion of the normalization:

N = z7'0]. (10.59)

In diagrams, such terms are known as vacuum bubbles and we shall consider these further in
Section 10.6.3.

This procedure becomes more complicated at higher orders, but now that we know the
rules, we can drop the differentials and use ¢s with contractions instead. For example, at
O(A%), we have

Y 1
<¢(xl>¢<x»2—‘; o / d?vgt(v) - 0 / d?we*(w))o.

Apply Wick’s theorem:
1. Contract ¢ (x1) with any ¢ in either of the two interaction terms: this gives eight choices.

2. Contract ¢ (x2) with any ¢ in the unchosen interaction term: this gives four choices.

3. The three remaining fields in either interaction term can be paired off with any
permutation of the other three fields: this gives 3! choices.
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Hence the numerical factor associated with this term is:

1 1

1

and the term is:
1
EA%/ddv/dde(xl — VAV - WAW —x0).

There are two other terms at this order but, instead of treating them algebraically, at this stage
it is helpful to introduce Feynman diagrams.

10.6.3 Feynman diagrams

It should now be clear that terms of any order can be worked out by following a simple set of
rules, with the numerical coefficients being determined by purely combinatoric operations.
For this reason it is only the “topology” of a term which matters, as we have seen in Chapters 4
and 5, and this fact can be exploited if we replace the algebraic terms by diagrams (sometimes
called graphs).

We may construct these diagrams by following a set of rules:

1. Represent a coordinate (e.g. X or X1) by a dot.
2. Represent a propagator A by a line segment joining two dots.

3. Any dot which is common to two or more segments is a variable which is integrated
over.

Using these rules one can write down the perturbation series for any propagator to any order
as a series of diagrams. As an example diagrams in the graphical expansion for G (x, y)
are shown to order )»g in Fig 10.2. The first two terms on the right hand side correspond to the
two terms on the right hand side of eqn (10.58). The first second-order diagram corresponds

Gixy) = Y )LL "

x TNy, y+XQQy+
N

F1G. 10.2 Diagrams representing the exact propagator to second order in Ag. Note that x and
y in the figure correspond to x; and x; in the text.
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F1G. 10.3 Zero-order diagrams for the four-point propagator G*.

Connected Disconnected Vacuum fluctuation

F1G. 10.4 The first-order diagrams in the expansion of G,

to the second-order term given after eqn (10.60). This is an example of the famous Feynmann
diagrams.*®

As another example, we shall work out the zero-order part of G* (x1, X2, X3, X4), purely
by diagrams. This is done as follows

1. Put down 4 points.

2. Join them up pairwise in all possible ways.

The resulting zero-order diagrams in the expansion for GW (x1, X2, X3, X4) are given in
Fig. 10.3, while the first-order diagrams are given in Fig. 10.4. An interesting feature of
the first-order diagrams is the presence of three different types of diagrams, thus: connected
diagram, disconnected diagram, and a vacuum fluctuation. We shall deal with the first two
types of diagram in Section 10.7.

10.6.4 Vacuum fluctuations or bubbles

If we look at our expression for G at order A, as given by eqn (10.53), we have two first-
order terms, one of which was cancelled by expanding the normalization and hence does not
appear in eqn (10.58). This latter term is known as a vacuum fluctuation or, in diagrams as
a vacuum bubble. Diagramatically we can represent both of the O(Ag) terms as shown in
Fig. 10.5.

We can then write down the vacuum fluctuations to second order as shown in Fig. 10.6.
This is the perturbation expansion of the normalization Z[0].

48 Actually diagrammatic methods of handling terms in the many-body perturbation series were introduced some
years before the Feynmann diagrams. In Chapter 4 we discussed Mayer diagrams and in the literature the reference
[18] is normally cited, but in fact it is the second part of that work where they first appeared. It is only in Mayer and
Mayer that something like the familiar modern form appears.
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O, O

Connected diagram Vacuum fluctuation

F1G. 10.5 Both first-order diagrams for G showing the vacuum bubble.

. _

F1G. 10.6 Equivalence of the sum of the vacuum bubbles and the normalization to second
order.

10.7 Perturbation expansion in k-space

We will continue to use diagrams as necessary. A helpful feature is that the diagrams remain
the same in both real and wave number space. Only the labeling is different. For instance,
now every line corresponds to a wave vector, instead of joining two positions or coordinates.

Our first-order expression for G® (x1, x2) as given by eqn (10.58), can be re-written in
wave number space as

@1y _ 2o d
G (k) = Go(k) + ?Go(k) [/d f]Go(fZ)i| Go(k), (10.61)

where g is a dummy wave number. This result follows readily from Fourier transformation
and the use of the convolution theorem.
Rules for labeling diagrams in k-space:

1. A vertex <> a factor Ag.

2. Aline <> a factor Gq(k).

3. A “loop” < an integral [ d?q.
4.

Every graph is multiplied by a symmetry factor, for example, as worked out in
eqn (10.60).

As another example we can write down the k-space form of our term at O(X%), as given in
the Section 10.5.1 after eqn (10.60),

@ 5
Gy (k) = FOGo(k) [ / dq / d?pGo(q)Go(p)Gok — q — p)] Go(k)  (10.62)

+ 2 others as in x-space. The diagram for this term is shown in Fig. 10.7.
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Go(q)

Go(k)

F1G. 10.7 The “Saturn” diagram in wave number space.

10.7.1 Connected and disconnected diagrams

We may make further progress by noting (e.g. from, Fig. 10.4) that in addition to the vacuum
fluctuations, some diagrams are disconnected: that is, made up of a number of sub-diagrams
which are not connected together.

The correspondence (in real space) between terms and diagrams is:

e some terms multiplied together <> disconnected diagram

e all terms convolved together <> connected diagram.

For example, in Fig. 10.4, we distinguish “connected” diagrams from those that are
“disconnected” and also from vacuum fluctuations.

It can be shown that the expansion of In Z[J] contains only connected diagrams. Hence
there is an equivalence between connected correlations,* as defined earlier, and connected
diagrams. We highlight this point as follows:

e In Z[J] is the generating functional for connected correlations Gg’l)(kl . kp).

To sum up, we can reduce the size of the problem by concentrating only on connected
correlations and then disconnected diagrams can be ignored.

10.7.2 Reducible and irreducible diagrams

In principle, we now have Z[J] as a power series in Ag. This also applies to In Z and the
free energy F. Hence all critical exponents can be calculated as power series in Ag. We can
improve the properties of these expansions by various forms of partial summation.

To do this, we need to identify the basic “building blocks,” and we begin with the fact
that diagrams are reducible or irreducible, thus:

e One-particle reducible (1 — PR) diagram: if cutting a single internal line produces two
disconnected diagrams.

e One-particle irreducible (1 — PI) diagram: if it cannot be separated by cutting a single
internal line.

49 Note that in statistics, connected correlations are known as cumulants.
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kl 4q k3
><>< ----- ] <>
ko
k-q ky k-q

F1G. 10.8 Creation of an “amputated” diagram.

_Z(k) ) Q ’ 8 ' @ '
F1G. 10.9 Expansion for the self energy.

This leads on to the important building block known as the proper vertex, thus:
e Proper vertex: 1 — PI diagram with its external lines cut off.

A proper vertex is also referred to as an “amputated” diagram and we show an example in
Fig. 10.8.

10.7.3 The self-energy > (k)

In order to partially sum the series we introduce a new quantity which is the sum of all the
proper vertex or amputated diagrams. This is the self-energy and is denoted by > (k). We
define it as:

— Z(k) = sum of all two-point 1 — PI diagrams without external links.

We now concentrate on connected correlations and, referring to Fig. 10.2, we see that at

first order, Géz) has a 1 — PI diagram, at second order two 1 — PI diagrams (third diagram

is 1 — PR), so to third order the self-energy is as shown in Fig. 10.9.
The correlation function ng) can then be written in terms of ) _ (k) as:

GP (k) = Go(k) — Go()Z(K)Go(k) + Go(k)Z(K)Go(k) = (k) Go(k) + -+, (10.63)
and re-arranging,
GP (k) = Go(b)[1 — (8Go) + (£Go)* — -]

Gy 1
X 0Gh) Gyl + Yk

(10.64)
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where we summed the series, and now substituting for G ! k),

1

GP k) = m (10.65)
10.7.4  Vertex functions
Define two-point vertex function I'® (k) by:
r®k) =Gy (k) + (k). (10.66)
Then eqn (10.64) implies
GOw) = F(%(k) (10.67)

and this can be shown as a general case by using the generating functional in the following
subsection.

10.7.5 Generating functional for vertex functions I"[¢]

Write the dimensionless Gibbs function as:
I'l¢p] = BGlo] = /ddxj(x)é(x) —In Z[J]. (10.68)

This corresponds to the usual Legendre transformation in thermodynamics, thus:

- _ _ 5In Z[J]
(X)) = (p(x)) = W (10.69)

Above the critical temperature T = T¢, the n-point vertex functions are defined as coefficients
in the Taylor series for I'(¢) in powers of ¢.

—_— 8 .« .. 8
CSp(—k1)  8p(—ky)

r™; ...k T[] |50 - (10.70)

10.8 The UV divergence and renormalization

We now concentrate on dealing with the UV divergences which arise when we let the upper
cutoff A — oo in the loop integrals. In this work we will find it helpful to keep in mind the
topic of reversion of power series, as discussed in Section 5.8.
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10.8.1 Mass renormalization: my — m| at one-loop order
Consider the second-order vertex function as defined by eqn (10.66), thus:
) ddq

=+ 00 10.71)

@ (k) = mj + k> +
2 Jo<g<a ¢> + mg

‘We note that m(z) is not observable, whereas:

r®w) =p/xr. (10.72)
k=0
where X r is the susceptibility and is observable.
Now define m% by:
2 _ p@ 2, A0 d‘q P
m] =T"0) =my+ — ——— + OG- (10.73)

2 Jozq=a q* +mg
Then from (10.71) and (10.73), the equation for I'® (k) in terms of m% is, by definition:
2 2 2 2
r@k) =19k — 1@ (0) + m3,

as we are adding and subtracting the same thing, and so

A d? A d?
F(Z)(k): m%+k2+—0/2—£]2+"’ — m%+_0/2—q2+ _{_m%,
2 q*+mg 2J) ¢ +mg

and hence

r@ k) =m? + k> + 0G3), (10.74)

while

G? k) =

+ O(A2).
2 0
k2 + mj

Cancellation is not perfect at two-loops, but the dependence on A can be reduced by inserting

mq — m in the non-cancelling terms.
Note: the renormalization condition is:

r®0) =m?. (10.75)
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10.8.2 Coupling constant renormalization: Ao — A at one-loop order

Using (10.70) we can calculate the 4-point vertex to two-loop order as:

22 a4 1
T® ki, ky, k3) = ro — = 5 9 5 3
2 Ja(q + mg) (ki + k2 —q) +my

1 1
+ 2 7T 2 2
(ky + k3 — )2 +my (k3 + ki —gq)? +mj

}+m@y(mm)

By analogy with the previous mass renormalization, we require I'® to be finite at some

chosen point, for example, k; = 0.

10.8.2.1 Renormalization condition:
r“,0,0) = a.

Re-write eqn (10.76) as:
)»2
T (ky, ko, k3) = Ao — TOMA(kl, ka, ks, m3),

which defines the function M. Then the renormalization condition becomes:

A2 a4
2 =T9(0,0,00=2r— 2 [ =L
2 Ja g +mg

)\‘2
= Mo = M4 (0,0,0,m3) + O(j).

Conversely, we can invert this as:

)\‘2
ko =2+ T MpO, m]) + 00,

Then substitute it for A into eqn (10.78):
4 A 2 2
ki) =A— E[MA(kiy my) — Mp (0, m7)]
and this combination remains finite as A — oo.
Note
e Cancellation of leading order term as 1/g% as A — 00

e Self-consistent replacement of my — mp in My (k;, m%).

(10.77)

(10.78)

(10.79)

(10.80)

(10.81)
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ry— ——m — <_> — —

F1G. 10.10 Vertex function to second order.

10.8.3 Field renormalization: I'® to two-loop order

Let us now extend (10.71) for the two-point vertex function to second order:

ho [ _d'

r® k) =k +md + ———
L) A (@2 +md)

1 2/ ddq 2 1, 2 2
— =X ——————Ma(0,mg) — =A5K A (k7, my), 10.82)
4 0 (q2+m(2)) A( 0) 6 0 A( 0) (

where Fig. 10.10 shows the same expression in diagrams and

1 1
Ka =f/ddpddq : .
(P2 +mgy) (@2 +mp) (k—p—q)*+m

(10.83)

The previous mass renormalization does not work at this level: we have introduced it as an
intermediate step:

r®) = m?. (10.84)

Applying this condition at second order now gives us:

Ao 22 A2
m? =m} + S b, mg) — ZOD(A, m3)Mp (0, m3) — KOKA(O, m3) + O03).
(10.85)

Note:

1. We can replace m% — m% in the second and third correction terms as the resulting
corrections are O()%) or higher.
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2. The first correction term is only to first order so we need to extend to second order to
be consistent. To do this, we use the earlier mass renormalization:

d d
D(A,m%):/d—qzzf . g .
q* +mg q* +mj — hD(A, m7)/2

= ——|1+=DA,m)— + -
/ 2|: + > ( ml)q2+ 5+

g% +mj my
= D(A, m?) + @D(A mz)/ _ g SE (10.86)
» My ) s Ny (q2 —|—m%)2 . .
Hence
2 2 Ao 2 2
D(A, mg) = D(A, m7) + TD(A’ m)MA@Q,mp) +--- (10.87)

Substitute back into eqn (10.85) for m%:

*o A2
mi =m} + 5 DA, m?) + IOD(A, m3)Ma (0, m?),

A2 A2
- ZOD(A, m3)Ma (0, m?) — KOKA(O, m?). (10.88)

Make the cancellation and re-arrange:

A 22
mg =m? — TOD(A, m}) + LKA O, m?). (10.89)

Then the two-point vertex function becomes:

A A2 A
k) =k +m? - ?‘)D(A, m?) + FOKA(O, m?) + EOD(A, m?)

by 22
+ DA, mHMA 0, m) — 22 D(A, mD)MA (0, m7)

)»2
— ZOKA k2, m?). (10.90)

Make the cancellations (in two pairs):

)\2
P@U) =k +mi + =[Ka0,m]) — Ky (2, m)]. (10.91)
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Note:
1. The term in square brackets is still UV divergent.
2. Itis consistent to replace A3 — A% to O(A%).

This is where we bring in the field renormalization. We cure the remaining UV divergence
by renormalizing the vertex functions (which is the same as renormalizing the field), thus:

TPk, m?,2) = ZsTD k2, mi, ro, A), (10.92)

where the subscript R denotes ‘renormalization’ and Zy is the renormalization constant, as
in Section 10.4.
For Fg) to be finite, we impose the condition:

d
T

1=r®
pE =1=T3(0). (10.93)

k2=0

The choice of renormalization point is arbitrary but k2 = 0 is convenient.
Then, to apply this condition, we differentiate eqn (10.92) and use (10.91) to obtain:

kZ:O]

d
— TR ()

)\2
=Z4 [1 — K\ (K, m})
k2=0

dk? 6
)\2
=Z [1 — K40 m2)i| ) (10.94)
¢ 6 A
Applying the renormalization condition:
1 A 2

where we note that Z is unity to one-loop order.
Multiplying (10.91) across by Z, and setting Z4 = 1 in the third term on the right hand
side, we have

)\‘2
ZoT D) = Zpk* + Zymi + ~[KaO,m) = KoK, mD]+ OGS, (10.96)
Then, dividing across by Z and expanding qul to second order in A, we obtain
@ 2 2, W 2 20 2p 2
Cpik) =k + Zpmy + E[KA(O’ my) — Ka(k®,m7) + kK, (0, m7)]. (10.97)
We fix m% by imposing the condition:

m? = Zym?. (10.98)
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Note that m% = m? to O(X3) so we can make the replacement m% — m? in K and hence:
TP (k) = k2 +m? — L2 KA 0, m?) — Kok, m?) + k2K, (0, m2)], (10.99)

and this cures the UV divergence by cancellation. This leaves the theory in good shape for
tackling the IR divergence in the next section.

10.9 The IR divergence and the e¢-expansion

We wish to show how the epsilon expansion can be used to calculate critical exponents and
as an example we will calculate n to O(€?). From the definition of 7, we have

GPU)~k " ask—>0, and T =T..
or, in terms of the vertex function,
F@k) ~k*" as k—0, and T =T..
But at the critical temperature 7 = Tg, m? (or u) is zero therefore we are faced with a

“massless” theory at T = T, and one can have IR divergences as k — 0. To deal with the IR
divergence we re-expand ine =4 —d.

10.9.1 Modified coupling constant

To begin with let us consider a typical integral:

ddq
=| 55— 0<g<A (10.100)
q*(g* + m?)

Set q = mx and rewrite as:

/ / m?ddx 0<x< A/
= ) =x = m,
m2x2(m2x2 4+ m?2)

d9x
=m € — 10.101
" f x2(x2+1) ( )

The integral is now well-behaved, as m — 0, even for A/m — o0, as we have fixed the UV
divergences. The IR divergence now shows up as

1
— —>o00 as m — 0.
mé
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This behavior produces a factor of m™¢ at each order and we can redefine the coupling to

absorb it, thus:

1 e d?q
=i+ A2MAOm*) =1 — — | ——L .

Now set mx = g:

A2 e d9x
)\.0 =A——m P TV
2 A/m (X + 1)

Divide across by m*©:

22 a4
)\.07’)’176 =im € — —m72€/ 2—x2
2 A/m (x + 1)

and further setting

X=m A,

55 5»2/ d?x
0~ Am (X2 +1)?

so that (10.104) becomes

gives the modified coupling constant A.

10.9.2 Calculation of n
Now put m = 0, for T = T, in ' (k) as given by eqn (10.99):

2
ﬂ%kmzﬁ—%mmmm—KMﬁﬁHw%ﬂﬁﬁn+aﬁy

Take logs of both sides of the equation defining n:
Q2= Ink=InT® k)

and differentiate:
. dInT@%)
2—n=Ilim ———
k-0 Jdlnk
Re-write '@ (k, 0) as:
)\2
r,0) = k* [1 — e X, o>] +00Y),

which defines X 5.

(10.102)

(10.103)

(10.104)

(10.105)

(10.106)

(10.107)

(10.108)

(10.109)

(10.110)
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Take logs of both sides:
)\2
InT?k%,0)=2Ink +In [1 — @XA(kZ, 0)} +00?)

and expand In[...] to OM,
)\2
InT®k,0)=2Ink — @XA(kZ, 0) + O03).
Then, from the defining relation for 7, as rewritten in the form:
0 a [ A2
2—n=Ilim———2Ink— lim k— |:—

Xa(k2,0) | + 013,
k00 Ink am Kok | a2 XAl )]+ @9

we have 5

o[ A
= limk— | — XA (K%, 0) | + OO3).
n = lim 8k[6k2 Al )]+ (*7)
Now X 5 scales as K 5, so let us examine

1 1 d? pdiq
_K k2,0 = — R
2 Kalk.0) kz/pzqz(k—q)2
‘We set
x=p/k; y=4q/k,
LKA, 0) = k22K A (x, y, 0).

From this, write (10.114) for 7 as:

a1
= limk— | =k )X A (x,y,0 03
n= lm 8k[6( ) Xa(x,y )]+ 7)

k
= lim 6(—2e)(xk—f)2k—1XA<x, y,0) +00Y),

and so _
n=—lim ﬁXA(x, y,0) + O13)
k=0 3
with B
A=k A
and

)‘\2
n=—eXA(x,y,0) +00D)

where k — 0 takes A in to the critical point where A = Ac.

(10.111)

(10.112)

(10.113)

(10.114)

(10.115)

(10.116)

(10.117)

(10.118)

(10.119)

(10.120)

(10.121)
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The next step is to solve for the zeros of

B(L) = dr/d1nk. (10.122)
We use
S 3, (% d’x 3
A=Xio— =X OOy, 10.123

where K, K, are associated with a specially chosen renormalization point: in d = 3 the
values are usually taken as:

K1 = K| = /3/4. (10.124)
Then, differentiating both sides of eqn (10.123) with respect to In &,
d?x
— Ky — x)z

(0.¢]
TN a7 _ 7 72 3
B(R) = 0x/dInk = —ehg + 36A0/0 A +0Md)

- 3e-, o0 dvx 3
= —€er+ —A o). 10.125
“4r3 /0 VK Ko —xp TO®)- d0I)

We need to evaluate the integral and then obtain the roots:

- - 2
Ae=0 and Ac=_—. (10.126)
3’
The integrals making up X4 (x, ¥, 0) can be evaluated by dimensional regularization: this
amounts to evaluationin e = d — 4.
If we evaluate A, the same way we find

€
Y

so that our perturbation expansion is now in powers of €, which is the O(¢) approximation
to the previous value.
It can be shown that we can write the expression for 1 as

e + O (10.127)

n = %erl[1(0) — I(1)] (10.128)

where I is just XA, with the field renormalization term K’ (0, m?) omitted as it does not
contribute, being independent of k and vanishing when we differentiate with respect to In k.
It can also be shown that

1 k2 174
I(k) =—=——4+0(), I()=—=-"—, (10.129)
4 € 2 €
hence
1 €2 174 €2
——e[— )| 22| = == £ 0D, 10.130
=3¢ <32n4) [2 p ] 53 TOE) ( )

Ford =3,¢ =1, and son >~ 0.019.
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TABLE 10.1 Comparison of values of critical exponents obtained from the Borel-
summed e-expansion with those obtained to order ¢, by mean-field theory and by
numerical calculation of the Ising model in d = 3.

Exponents Mean-field RG to order € Borel-summed Numerical
theory €-expansion simulation

o 0 0.17 0.10 0.12

B 0.5 0.33 0.33 0.31

4 1 1.17 1.24 1.25

8 3 4 4.81 5.20

v 0.5 0.58 0.63 0.64

n 0 0 0.04 0.06

10.9.3 Values of the critical exponents

The above value of 7 is obviously an improvement on the previous result of n = 0 as given
in Chapter 9. However, when compared with the value obtained from numerical simulation
which is n = 0.06, as shown in Table 9.1, clearly one still has some way to go.

The main problem now lies in the fact that the e-expansion is not simply convergent.
Taking higher powers of € does not guarantee an improvement and at any order the situation
may actually be worse.

Despite this it is possible to obtain good results because the expansion is asymptotically
convergent and hence “Borel summable,” as discussed in Section 1.3.5. Values of critical
exponents (rounded to only two decimal places for sake of simplicity) are shown in Table 10.1.
This is just Table 9.1 with an extra column showing the critical exponents obtained from the
Borel-summed e-expansion (see [5], [33]).

10.10 The pictorial significance of Feynman diagrams

In this account we have discussed Feynman diagrams solely from the point of view of illus-
trating (or even calculating) the terms in a perturbation series. In this sense we have taken
exactly the same view as we did when considering the diagrams in the high-temperature or
virial cluster expansions in Chapter 4 or in the perturbation expansion of the Navier—Stokes
equation in Chapter 5. However, the true importance of Feynman diagrams is that they can
be used to represent events involving fundamental particles.

For instance, the exact two-point propagator could describe an event where a particle is
created at a point X" at time ¢’ and propagates to a point x where it is annihilated at time ¢.
The perturbation expansion then expresses this event as a result of many interactions of bare
particles, which are themselves not observable.

Such “physical” interpretations can also be made for the other perturbation expansions.
In the case of the virial cluster expansion the physical interpretation is quite straightforward
whereas for turbulence one probably has to settle for the “mode coupling” or “nonlinear
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mixing” interpretation. But the reason why the Feynman diagrams are so important is that
they provide a language for the subject of high-energy particle physics.

Although one can learn more about these diagrams from the books listed in the next
section, an interesting and informal account from the point of view of their pictorial
significance can be found in [17].

Further reading

One may use the techniques discussed here to carry on the e-expansion, to higher orders. We have
already seen in Chapter 9 that, even at first order, the e-expansion gives an improvement on mean-field
theory. In practice, going to a higher order can lead to worse results, but ultimately the € expansion
can be used to obtain results that are very good indeed. As indicated in the previous chapter, [5] is
probably the most accessible introduction for the reader who is not a field theorist, but [4] is also helpful
and while [2, 13, 33] give fewer details of calculations, their treatment does let the overall structure
stand out.
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DYNAMICAL RENORMALIZATION GROUP APPLIED TO
CLASSICAL NONLINEAR SYSTEMS

In Chapters 9 and 10, we have discussed the application of renormalization group (RG) to
static problems involving continuous fields. Now we extend the concept to dynamical systems
governed by nonlinear Langevin equations, as discussed in Chapter 5. The pioneering work
in this area is usually taken to be the theory of ferromagnets in dimension d = 6 — € which
is due to Ma and Mazenko, and we begin with a brief discussion of this. Then we go on to
consider how the same algorithm could be applied to the Navier—Stokes equation (NSE), and
examine the technical problems involved. We conclude that a perturbative approach would
only be possible at either low wave numbers or at high wave numbers.

In Section 11.3, we summarize the theory of Forster, Nelson, and Stephen, which is
closely analogous to the methods presented in Chapter 9, and is a perturbative treatment of
stirred fluid motion with coefficients evaluated as Gaussian averages. This work relies on
asymptotic freedom as k — 0, and therefore has no application to real fluid turbulence.
However it may have some application to problems in soft condensed matter and we close
the section with some remarks on that subject.

The remainder of the chapter is devoted to fluid turbulence. In Section 11.4, we discuss
the practical technique of reducing the number of degrees of freedom requiring numerical
simulation. This is known as large-eddy simulation and requires a theoretical model to rep-
resent the nonlinear coupling between those eddies which are explicitly resolved and those
whose length scales lie below the resolution of the computational grid. This seems a natural
application for RG, but nontrivial difficulties lie in the way, not least being the need for a
conditional average. In Section 11.5 we discuss the formulation and evaluation of a condi-
tional average as an approximation. Then in Section 11.6, we present a practical calculation
of an effective viscosity based on the technique of iterative conditional averaging.

11.1 The dynamical RG algorithm

Now we extend the analysis presented in Chapters 8 and 9 to the case where the spin field is
dependent on time and we can make the replacement ¢(x) — ¢ (X, #). Previously, in static
problems, we averaged out the effect of the high-wave number (short wavelength) modes in
order to give a coarse-grained description of the low wave number modes (long wavelengths).
Now, in dynamical problems, we consider slow variations in time of the order parameter and
eliminate the effect of quicker variations (“fast variables”) from the equation of motion.
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The equation of motion is normally modeled as a nonlinear Langevin equation. A typical
form is
d¢

S =M¢ x Bg — 'V’Bg + g, (11.1)

where M and I" are constants, Bg is the local magnetic field and g is a random noise which
models the effect of thermal agitation of the spins. As in Section 3.1, we can write

Bg =B+ B,

where B is the externally applied field and B’ is the field due to the spins. From the bridge
equation of statistical mechanics we have

BF =—InZ = B8H,
where F is the free energy and H is the Hamiltonian, and so the useful relationship:
F=H.

The Ginsburg—Landau model (see eqns (9.10) and (9.11)) gives us a suitable form for the
relationship between the free energy and the spin field, thus:

_ [ (1 2 Lo Ay
F_/d x(2a|V¢| + sulél? + 1o ) (11.2)

(Note that because of the vector product in the equation of motion we now have to retain the
vector nature of the field.)
We can also write
B =8F/8¢, (11.3)

and rewrite the equation of motion so that it becomes

9 _ g x OF _pe2of | (11.4)
— = X — — — +g .
or 56 s ' ®

Or, in Fourier components,

ok, 1)

oy =M/d3j dpk —j, 1) x +g(k, 1), (11.5)

SF 2
TR
5 9(.1) s ok, 1)
where the random noise is taken to have a Gaussian distribution with covariance given by

(gak,)gpK' 1)) = 2Fk28a,38(k +KkHs@ —1'). (11.6)

In extending the RG transformation from the static case, we note that the parameter set
W, as defined by eqn (8.11), now takes the analogous form

pw={M,a,u,r B}, M=M/T, (11.7)
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although from the analysis of Chapter 9 we can expect that it is possible to set @ = 1. The
actual RGT may be adapted from that given in Section 9.2, as follows:

1. Eliminate the variables ¢~ (k, 1), such that A/b < k < A, by solving the equations of
motion, substituting back into the equations of motion for ¢=(k, ¢) and then averaging
over the statistics of the random noise g(k, 7).

2. Replace the ¢=(k,r),onk < A/b, by pl-n/2 ¢ (DK, tb™%) in the equations of motion,
where the constants 7 and z remain to be fixed.

Steps 1 and 2 define the RGT, as denoted by Rj, in Chapter 8, and under such transformations
we can expect the parameter set u to change according to:

The constants 1 and z in Step 2 are chosen such that (11.8) has a solution.

We shall not take this further. It becomes very complicated and to some extent this is
signalled by the fact that simple solutions are only possible for space dimension d close to
6. Thus one ends up with a theory in d = 6 — ¢, which may be compared with the idea of
atheory in d = 4 — ¢, as in Chapter 9. Instead, we shall turn to the application of the basic
algorithm to macroscopic equations and, in particular, the Navier—Stokes equation or NSE.

11.2 Application to the Navier-Stokes equation

From eqn (5.2), we have the NSE in the form:

(% + vokz) o (K, 1) = 1o Mapy (K) / & jup(. Duy k= 1) + fatk. 1), (11.9)

where, from eqn (6.10),
Mopy (k) = (2i)’1[k,gDay(k) + ky Dyg(K)]. (11.10)

Note that we have changed the symbol for kinematic viscosity v to vy to indicate that it
is unrenormalized. The reason for this notational change will soon become obvious. To be
consistent, we have also changed the notation for the book-keeping parameter from A to Ao,
although it should be borne in mind that each of them is equal to unity. The random force f
is taken to have a multivariate normal distribution, with covariance chosen to be of the form:

(fu(k, 1) fo (K, 1)) = 2W (k) 2m)? Do (k)8 (k + K )8 (1 + 1'). (11.11)

The factor W (k) is a measure of the rate at which the stirring force does work on the fluid
and for stationarity this must equal the dissipation rate:

/W@%:a (11.12)

50 With random stirring forces f which are analogous to the noise g.
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The specification of the problem is completed by fixing the number of degrees of freedom
in the system. We do this by introducing a maximum wave number kp,,x through a modification
of the dissipation integral as

o0 kmax
= / dk2vok? E (k) =~ / dk2vok* E (k), (11.13)
0 0
where E (k) is the energy spectrum and vy is the kinematic viscosity of the fluid.

11.2.1 The RG transformation: the technical problems

We can adapt the dynamical RG algorithm to the NSE by dividing up the velocity field at
k = A /b as follows:

ug(k,t) forO <k <A/b

: (11.14)
ug(k,t) for A/b <k <A,

ugk, t) = {

where b is the usual spatial rescaling parameter such that b > 1.
In principle, the RG transformation now involves two stages:

1. Solve the NSE on A/b < k < A. Substitute that solution for the mean effect of the
high-k modes into the NSE on 0 < k < A/b. This results in an increment to the
viscosity §vg. That is, vg — v1 = vy + Svyp.

2. Rescale the basic variables, so that the NSE on 0 < k < A /b looks like the original
NSEon 0 <k < A.

The algorithm is then applied to successively lower wave numbers.
Substituting the decomposition given by (11.14) into (11.9) results in the two filtered
equations of motion:

ad . . .
(5 n vok2> ug (k1) = Mg, f &3 {u;(J, Dus (k — . 1)
+2u§(i,t)u;(k—j,t)

+ u;(i,t)u;(k—j,t)}Jrf;(k, 1); (11.15)

d < :
(5 + vok2> ug (K, 1) = jﬂy/d3j {uE(J, Huy, (k= j, 1)

+ uE(i,t)u;(k—j,t)} + £ (K, 1). (11.16)
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The relevant statistical quantity (see Section 5.3 for a fuller discussion) is the band-filtered
spectral density, thus:

0~ (k) = (™ (k, Hu” (=k, 1)). (11.17)

11.2.1.1 Technical problem I: Need for a conditional average. 'The normal ensemble average is
illustrated by Fig. 11.1 where a lot of independent realizations of the (squared) turbulence
field are averaged together to give the mean turbulence spectral density. Later, we shall

k
kmax
=2
' o \
k
kmax
" /\/\\\
k
kmax
0% (k)

j .
e

kmax

F1G. 11.1 Ensemble-averaged turbulence spectral density.
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o* (k)| ---
k

kC kmax

Fi1G. 11.2 High-pass filtered ensemble average.

modify this picture in order to define a conditional average. In practice, RG is often applied
to turbulence using a filtered average, as in Fig. 11.2. Denote the filtered ensemble average
by (...)”. This operation has the properties

(ug (k, 1)~ =ug (K, 1);

(ug k,1))” =0.
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Now average the low-k equation of motion using the filtered average, thus:

a
(5 +u<>k2> ug k1) = Mg, (k) f ¢ {ug Gous e = )

+2uf () (k — )~

+ (ug@u;(k—j))>}+f<. (11.18)
Evidently the second term on the right hand side equals zero, as (u”)~ = 0,
and the third term on the right hand side equals zero, from homogeneity, as
M&E) O~ (j)5(+k—j) ~M(@0)=0. Hence a filtered ensemble average gives the strange
result that there is no turbulence problem! Terms involving u~ are just averaged away.

As we shall see in Section 11.3, in a restricted application of RG at low wave numbers,
the filtered ensemble average can be carried out at zero order of perturbation theory (i.e. as
a Gaussian average, as discussed in Chapter 9), but it is important to recognize the need for
a nontrivial conditional average in general.

11.2.1.2  Technical problem 2: Higher-order nonlinearities. In order to implement the first step
of the RGT we wish to eliminate the #~ from eqn (11.15) for the u <. If we “solve’ the high-k
eqn (11.16), by inverting the linear operator (3/9t + vokz) = L, then we find:

up = Lalle / d3j[uj<uk<_j + 2uj<u,?_j + ”7’”1?—./]'
Then, substituting back into the low-k equation as given by (11.15), we obtain:
Loug = M [ufu,f_/ + 2”.7L(;1Mk—juk<—juk<—j—y + -]

Note the new ocurrence of the triple nonlinearity u ~u~u~ which breaks the form-invariance
of the NSE. That is, there is no way in which we can make the new NSE look like the old NSE.

11.2.2 Overview of perturbation theory

As we saw in Chapter 5, a perturbation expansion of the velocity field in the NSE is divergent.
The number of terms rises with the “order,” and some form of regularization or renormaliz-
ation is required. The expansion parameter (or coupling constant) for the NSE is always a
Reynolds number, and most definitions of Reynolds number have a value greater than unity
when turbulence is present.

We can define a local, spectral Reynolds number at wave number k as

V)  [EK)]'V?

R(k) = =
@ Y0 vok!1/2

(11.19)

Here vy is the kinematic viscosity and V (k) is the root mean square Fourier coefficient. From
an examination of the turbulence energy spectrum, as shown schematically in Fig. 11.3, we
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E(k)

Inertial range
/ Dissipation range

Re tends to zero

Re tends to zero

F1G. 11.3 Regions of wave number space where the local Reynolds number is small.

see that there are two circumstances under which R (k) is small:

1. Rtk) >0 as k— 0.
2. R(k) > 0 as k— oo.

If we take the value of the wave number in eqn (11.19) to be the lower cut-off k = A /b for
the first step of the RG algorithm, then this provides a basis for a perturbative elimination of
modes in the range A/b < k < A. Clearly k = A /b must be chosen within one of the dotted
circles in Fig. 11.3 for there to be any hope of a rational basis for low-order truncation of the
expansion.

11.2.3 The application of RG at small wave numbers

In order to apply the RGT to turbulence we would have to choose the ultraviolet cut-off to
equal the largest wave number associated with the turbulence modes, which we may take to
be kmax, as defined by eqn (11.13). Although the Kolmogorov length scale does provide a
small scale for turbulence, its inverse may differ by as much as an order of magnitude from
kmax, as calculated from (11.13), and so it does not have the unambiguous significance of the
lattice constant a in the problems discussed in Chapters 8 and 9.

We shall return to this point shortly, but here we shall consider the problem posed when
we choose A to be small enough to exclude the inertial range and the dissipation region. By
operating in the wave number range indicated schematically by the left-hand dotted circle
in Fig. 11.3, we can formulate a problem that resembles the scalar field theory discussed in
Chapter 9. The essential simplification is that we can solve eqn (11.16) perturbatively about
a zero-order solution

ug ok, 1) = / d'GOk, 1t — 1) £ (k, 1), (11.20)
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where, as in eqn (5.15), G© is the Green’s function which allows one to invert the linear
operator on the left hand side of eqn (11.16).

The perturbation solution for u_ follows essentially the same procedure as in Chapter 5.
However, we can now restate the RG transformation given in Section 11.1 in a form more
specific to this application as:

1. Solve eqn (11.16) perturbatively for the high-k modes and substitute the result into
eqn (11.15) for the low-k modes. Average over the stirring forces f,; .

2. Rescalek, ¢, u~, and f= so that the new equation looks like the original NSE. This step
involves the introduction of renormalized transport coefficients.

We note that all the averages are against the distribution of the f,°, and this has been
chosen to be multivariate normal or Gaussian. Accordingly, as in Chapter 9, the corrections to
Gaussian behavior are evaluated perturbatively with all the coefficients as Gaussian averages.
The procedure here is different in that we now work directly with the moments of the field
variables rather than with the partition functional. However, this is purely a formality. Even
although fluid motion is neither Hamiltonian nor microscopic, one can still use a functional
formalism analogous to that used in Chapters 9 and 10, although we shall not pursue that
here. We shall continue our discussion of this application of RG at low wave numbers in
Section 11.3.

11.2.4 The application of RG at large wave numbers

We discussed the problem of many length or time scales in Section 1.5 and now we again con-
sider the relevance of self-similarity, but this time in the context of turbulence. If we represent
the kinematic viscosity of the fluid by v, then the corresponding Kolmogorov dissipation
wave number, as given by eqn (6.6), may be denoted by k((io). Now, if we have a procedure in
which modes in a small band of wave numbers are averaged out and their mean effect replaced
by an increment to the viscosity, such that we make the replacement vy — v = vg + dvyp.
The NSE is then on a reduced set of wave numbers, but with an increased viscosity and a
correspondingly reduced Kolmogorov dissipation wave number k((ll). Accordingly, solutions

which formerly scaled as f(k/ kéo)) may now scale as f(k/ kc(ll)), so that rescaling appropri-
ately can lead to scale-invariance. In fact, as we shall see in Section 11.5, it usually takes
about 5 or 6 iteration cycles before scale invariance is demonstrated by the recursion reaching
a fixed point.

In order to distinguish between this and the previous case, we make a change of notation
and replace the < and > superscripts by — and 4. We begin by dividing up the velocity field
at k = k as follows:

uy(k,t) for 0 <k <k

ug(k,t) =
a(k. 1) !u;;(k,z) for ki < k < ko,

where k| is defined by
ki = (1 = ko,
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and the band width parameter 7 satisfies.
0<n=<1.

Note that the factor 1 — 7 plays the same part as b~ ! in the previous section.
In principle, the RG algorithm still involves two stages:

1. Solve the NSE on k; < k < kg. Substitute that solution for the mean effect of the
high-k modes into the NSE on 0 < k < k1. This results in an increment to the viscosity
Vg — V1 = vg + Svg.

2. Rescale the basic variables, so that the NSE on 0 < k < k1 looks like the original NSE
on0 <k <kp.

The algorithm is then applied to successively lower wave numbers:
ky = (1 —mnko

ky = (1 —n)k

where 0 < 1 < 1, as illustrated in Fig. 11.4.

As we shall see, the difficulty here is that the conditional average cannot, unlike at low
wave numbers, be evaluated perturbatively about a Gaussian zero-order average. We shall
return to this topic in Section 11.4, when we consider the application of RG to large-eddy
simulation.

100 T T T T T 3 T T T T
ky i ke i ks kyikyiky ! ky ik

10—2 L \ -
=
53]

104 L -

107 e

1072 107! 10° 10!

kikg

F1G. 11.4 Wave number bands for iterative mode elimination.
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11.3 Application of RG to stirred fluid motion with asymptotic freedom as k — 0

Forster, Nelson, and Stephen [10] adapted the RG theory of dynamical critical phenomena
due to Ma and Mazenko to the case of stirred fluid motion.>' In order to apply the theory,
they chose the wave number cut-off to exclude cascade effects. We shall now give an outline
discussion of this work.

At this stage we adopt a compact notation in which wave vector, time, and cartesian
tensor index are all combined in a single symbol. Thus eqn (11.20) becomes

ug (k) = Go(k) f~ (k), (11.21)

where k now stands for k, 7, and subscript . We then follow the same procedure as in
Chapter 5, by substituting the perturbation expansion

u” (k) = ug (k) + rouy (k) + Agus (k) + - - - (11.22)
into (11.16), equating coefficients at each order of Ay, and expressing ui,u3,... in
terms of u .

The next step is to replace each #~ on the right hand side of eqn (11.15) by its perturbation
expansion and formally write the solution for the low-wave number modes as

u= (k) = Gok) f = (k) + o Go(k)M = (k) / & ju= (= — j)
+220G000M =) [ & ju( a5 (e = )+ o G = )
43305 = o+ 20GotoM =) [ &G g - )
+ 2houg (Juy (k= ) + Aguy (up (k= j)
+203u5 (g k= )+ . (11.23)

Then we substitute explicit forms for u1>, u2> ,..., and average over the ug , which from
(11.20) is just the prescribed distribution of the f~. In doing so, we note that as the distri-
bution of the random force f is multivariate normal, or Gaussian, one can average the u~
independently of the f<. However, it is not the same thing to average the u~ independently
of the u=, as eqn (11.23) gives the u= a dependence on the f~ in addition to their explicit
dependence on the f=. Nevertheless, we shall follow Forster ez al. and ignore this nicely for

51 They did not claim that this was a theory of turbulence. Despite this, numerous further investigations have
been made along these lines and are claimed to be theories of turbulence!



APPLICATION OF RG TO STIRRED FLUID MOTION 271

the moment.>> With some detailed algebra, one ends up with

d o :
(5 + v1k2) ug (K, 1) = f (K, 1) + 2o ;ﬁy(k)/ . & jug G, ous k—j. 0
J=

+udMG 00 [ & [ &g,k
J=<A P=<A

x Go(k — pu (k —j. 0w (p, g k — j — p);

or, alternatively, Fourier transforming with respect to time as well as wave number, we can
write the explicit-scales equation of motion as

(iw+vikHul (k, o) = 7K, )
bz, 00 [0 [ 406 00 k-jo -2
J<A

+ a term involving u;(k — j)u;(p)uj(k —j—p), ({124

where w is the angular temporal frequency and €2 is a dummy variable. The renormalized
viscosity is given by
v = vg + Avp, (11.25)

and the increment to the viscosity is
Avg(k) = 825k *M 55 (k) / a3 [ dQ

x Go(Ik — jl, @ — QGo(j, DI M, ,(k — ) Dps HW (), (11.26)
where Dg, (j) is the transverse projector as defined by (5.13), and W (jj) is the “strength” of
the force covariance, as given by (11.11).

At this stage the dominant role of the stirring forces (or noise) is apparent. The result
for the renormalization of the viscosity depends on the arbitrarily chosen force covariance.
Following Forster et al., we can specify a class of models by choosing

W (k) = Wok 7. (11.27)

It can be shown that the increment to the viscosity is given by

'2—eXp{i} -1 } (11.28)

Avg(0) = vg {1 + K(d)Ay

52 See endnote number 25 in [10].
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where the modified strength parameter A is given by

1/2
_ Ao W,
and
A(d)Sq
K(d) = ; 11.30
@ =55 (11.30)
d>—d—e
Ald) = ————; 11.31
@) 2d(d +2) ( )
22
= —; 11.32
d rd/2) ( )
where I" is the usual Gamma function, and
e=4+y—d. (11.33)

The important thing to note is that the fixed point is found to exist in the limit Xk — 0.
Under these circumstances, the triple term involving # <« ~u = on the right hand side of eqn
(11.24) (its appearance anticipated in our earlier discussion of technical difficulties) vanishes
and hence is an irrelevant variable. Of course, the limit k — 0 has no relevance to real
fluid turbulence. We shall consider the problems involved in tackling turbulence later in this
chapter.

11.3.1 Differential RG equations
At this stage we note that the zero-order propagator

1

Gotk, ) = ————
ok, @) iw~+ vok?

(11.34)

(where we again work in terms of wave number and frequency w) can be replaced by a
modified or renormalized propagator

1

Gitk,w) = ———.
1k, @) iw+ vik?

(11.35)

Now we want to make (11.24) look like the original NSE and we do this by scaling the
variables; As k is now defined on the interval 0 < k < A exp (—I), we introduce the new
variable k, where

k = kexp(l), (11.36)

such that k is defined on the interval 0 < k < A.
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We shall require the coefficient of the time derivative (that is, i) in (11.24) to remain
unity, in order to have form invariance. So we introduce a general scaling of the temporal
frequency

o = wexpfa()}, (11.37)

along with the velocity field
iiq(k, @ = ug (k, ) exp{—c(])}., (11.38)

where a(l) and c(l) are to be determined. Substituting those into (11.24), and insisting on
form invariance gives us

fak, &) = f (k) exp (a —c); (11.39)
v(l) = viexp (a — 21); (11.40)
A() = rgexp{c — (d + DI} (11.41)

Recall the similar procedure in Chapter 9.
If we then apply these transformations to the covariance of the stirring forces, as given
by (11.11) and (11.27), we have the homogeneity requirement:

2¢ =3a+ (y +d)l. (11.42)

Working with infinitesimal wave number bands, / can be turned into a continuous variable
and from eqns (11.25), (11.28), (11.29), (11.40), and (11.41), we have

d _
d—; —v(){z — 2+ K(@d)3?): (11.43)
dw,
=20 _ . (11.44)
d/
di 3z d—y
—=xD=-1-—2); 11.45
o =0 ( > . ) (11.45)
where z is defined by
_ da (11.46)
TR ’
X is defined by
- A2 Wo
2 _
A= SIACT (11.47)
and the recursion relation for X takes the form:
& _
— = Z{e —3K(d)A?}. 11.48
Qi 2{6 (d)A"} ( )

The nature of the solutions to eqn (11.48) depends on the value of ¢ = 4 + y — d,
where y is the exponent in the arbitrarily chosen covariance of the stirring forces, as given
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by eqn (11.27). As is usual in these situations, we can distinguish three cases as follows:
€ < 0: A(]) tends to zero as [ — 0.

€ = 0: the marginal case. As in the Ginsburg-Landau theory of Chapter 9, thus leads to
logarithmic corrections.

€ > 0: X tends to the fixed point A*.
The last case is the interesting one and the solution for A at the fixed point is given by

) . 1/3
ﬁ:{ } , (11.49)
3A(d)

as | — oo. If we substitute this result into (11.43) then it is easily seen that the renormalized
viscosity becomes independent of / at the fixed point, provided only that

z=2—¢/3. (11.50)

This fixes the remaining free parameter a () through eqn (11.46).

The exponent y in the power-law for the force covariance is an arbitrary choice. But for
d = 3, the above analysis is only valid for y > —1. Also, in general, the argument that the
triple term u<u~u < is an irrelevant variable depends on y < d. Thus, for d = 3, we have

the restriction on our choice of exponent

—1l<y<3. (11.51)

11.3.2 Application to other systems

The analysis of Forster et al. [10] has been applied to other nonlinear Langevin equations
such as the Burgers equation and the Kardar-Parisi—Zhang (KPZ) equation, as discussed in
Chapter 5. This is an active field of research and it is impossible to give any clear conclusions
at this stage. However, it seems to be a real possibility that non-trivial results can be obtained
in areas other than macroscopic fluid motion, with current interest centered on the existence
or otherwise of an upper critical dimension for the KPZ equation [8]. For background reading
on this topic, we suggest the readable book [3] and the encylopaedic review article [11].

11.4 Relevance of RG to the large-eddy simulation of turbulence

In most areas of physics involving a range of length and time scales, the possibility of carrying
out a direct numerical simulation on a computer is limited by the ability of the computer to
resolve the entire range of scales. In simple terms, the “size” of the computer determines the
“size” of the problem which can be tackled. Thus, in general there is an interest in reducing
the number of degrees of freedom of such problems and, as we have seen in Chapters 8 and 9,
this is precisely what the renormalization group does.

In the specific case of turbulence, the largest length scale L (say) can be taken to be the
diameter of the pipe or the width of the jet, as limiting the size of the largest possible eddy.
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The smallest scale is then set by the ability of the fluid viscosity vy to damp out the smallest

eddies (i.e. by dissipation of kinetic energy of fluid motion into kinetic energy of molecular

motion or heat). The corresponding largest wave number, may be estimated by assuming it

to be of the order of the Kolmogorov dissipation wave number kq, as given by eqn (6.6).
We redefine this here as

K = (/)4 (11.52)

as we are now using vy for the (un-renormalized) molecular viscosity and accordingly we
have put superscript “0” on our symbol for the Kolmogorov wave number.

To be more specific, in a spectral simulation of turbulence, we need to resolve wave
numbers over the range:

2/L <k < kmax ~ k. (11.53)

Strictly speaking, the maximum resolved wave number mode can only be determined approx-
imately and eqn (11.13) is one way of doing this. We shall return to this point shortly when
we consider how a simulation can represent both the kinetic energy and the dissipation rate.
However, it is clear from both (11.53) and (11.52) that the number of degrees of freedom to
be simulated must increase as we either increase the rate at which we do work on the fliud
(i.e. &) or reduce the molecular viscosity. Either of these actions is equivalent to increasing
the Reynolds number and so the number of degrees of freedom will increase with increasing
Reynolds number.

In turbulence, ad hoc proposals for reducing the number of degrees of freedom antedated
the modern form of RG by almost a decade and come under the umbrella title of large eddy
simulation, or LES for short. The general idea is to work (in real space) with a grid or
lattice on which the equations of motion are represented in finite difference form. Then, if
we economize on computer size by choosing the grid such that the smallest eddies are not
resolved, we may hope that the simulation of large eddies is not too sensitive to the way
in which we model the nonlinear coupling between resolved eddies and subgrid-scale (or
just subgrid) eddies. The need for such a model is often seen as a “reduced” form of the
turbulence problem and clearly RG is a natural way to tackle it.

We confine our attention here to the subgrid modeling problem for homogeneous, iso-
tropic, stationary turbulence, with zero mean velocity. Our main empbhasis is on recognizing
the importance of conditionally averaging the subgrid stresses. We also distinguish the rel-
ative importance of different categories of subgrid stress according to their effect on the
following characteristics of the resolved scales: (a) the evolution of the velocity field; (b) the
evolution of the energy spectrum; and (c) the inertial transfer of energy and the dissipation
rate. The turbulence which we consider only occurs as an approximation in nature but can be
represented experimentally by numerical simulation. This may make it seem rather an artifi-
cial problem but in fact it forces us to confront some aspects of LES which can be obscured
in more realistic formulations. In particular, there is the problem of representing both the
kinetic energy and the dissipation rate while maintaining the shape of the spectrum.
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11.4.1 Statement of the problem

The statistical problem is formulated in terms of the Eulerian velocity field u, (x, t), and, as
we are interested in spectral simulations, we work in wave number (k) space, thus:

ug(K, 1) = / d3x ug (x, 1)e KX,

We wish to simulate the energy spectrum on the interval 0 < k < kc. Interactions with
the subgrid modes in the interval kc < k < kpax are represented analytically by a subgrid
model. Note that we are only concerned with high-wave number modes in the inertial and
dissipation ranges. To have a well-posed problem, we specify ¢, the rate of energy transfer
through the inertial range of wave numbers.

The situation is illustrated schematically in Fig. 11.5. In general, the number of degrees
of freedom may be reduced by filtering. We start by introducing a sharp cutoff filter at wave
number k = kc where kc < kmax. This filter is defined using the two unit step functions:

1 for 0 <k <ke;
6~ (k — ke) = orvsk=ke (11.54)
0 for kc < k < kmax,

and
0 for 0 <k <kc;

0+ (k — ko) = orvsk=ke (11.55)
1 for kc < k < kmax.

Using these functions we can decompose the velocity field into u,, (k, #) and uj[' (k, t), where

uy, (k,t) =07 (k — kc)ug (K, t); (11.56)

ul(k, 1) =07 (k — kc)ug (K, 1). (11.57)

E (k) sl

el ) ——-<— u* (k)

kC kmax

F1G. 11.5 Filtered energy spectrum.
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F1G. 11.6 Truncated or LES energy spectrum.

Evidently we can study the relationship between u™ (k, ¢) and the u* (k, ¢) fields by imposing
anotional filter on either a numerical simulation or an analytical model of spectral turbulence,
as shown in Fig. 11.5. However, if we actually truncate the range of modes, as shown in
Fig. 11.6, then we have to in some way represent the effects on energy transfer to, and phase
coupling with, the missing modes. At this stage, only the first of these has received significant
attention and it is only the “subgrid” energy transfer that we shall discuss here.

Also, the fact that wave number truncation in itself eliminates modes corresponding to
small-scale motions means that an LES cannot have the correct values for extensive quantities
like the total kinetic energy. Since both E (k) and vg are positive definite, we have:

kc kmax
/ dk E(k) < Ewr =~ / dk E (k) (11.58)
0 0

and

kc kmax
/ dk 2vok*E (k) < & ~ / dk 2vok E (k). (11.59)
0 0

In other words, truncation reduces both the amount of energy in the system and the rate at
which energy is dissipated.>?

The amount of such losses as a function of the cut-off wave number can be estimated
from either fully resolved numerical simulations or semi-empirical models of the turbulent
spectrum. Typical results are shown in Fig. 11.7. It can be seen that, for instance, if we take
kc ~ 0.5kq, then the energy of the turbulence is virtually unaffected whereas the dissipation
rate would be reduced to less than 40% of its correct value.

This discrepancy is what holds out hope for LES as a practical technique. At a pragmatic
level, we can reduce the number of degrees of freedom by at least a factor of 23, without

53 Compare this situation with the situation in microscopic physics studied earlier, where it is an essential feature
of the method that applying RG should leave the free energy F unaffected, despite a reduction in the number of
degrees of freedom.
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08 F -

Loss as a fraction of the total

kikg

F1G. 11.7 Loss of energy and dissipation rate due to spectral truncation: The continuous line
represents turbulent kinetic energy while the dashed line is the dissipation rate.

affecting either the total energy or the shape of the spectrum at resolved wave numbers. All
the subgrid model is required to do is to ensure the correct dissipation rate.>*

11.4.2 Conservation equations for the explicit scales k < k.

We begin by decomposing the NSE, in terms of the filtered variables. We obtain an equation
of motion for the low-k modes, thus:>>

a
(5 + vok2> g (k. 1) = My, (K) f & jlug (j. Duy K = j. 1)

+ 25 G uf k—j.0 +ufGoufk—j.0)  (11.60)
Each term in this equation is defined on the wave number interval 0 < k < kc. For example,
Moy, (K) =607 (k — kc) Mgy (). (11.61)

We are still left with a version of the turbulence closure problem in which the dynamical
equation for the retained modes depends directly on modes in the range which we wish to
filter out. This equation expresses the principle of conservation of momentum for the explicit
scales. We may use it, as we used the full NSE, to derive conservation relations for kinetic
energy and energy dissipation for the explicit scales and this is our next step.

54 In fact, there are phase coupling effects to be taken into account as well, but we are ignoring these in the
present account.

55 This is, of course, just eqn (11.15), but it is worth restating it in the notation that we are using in this section.
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11.4.2.1 The ad hoc effective viscosity. The effects of coupling between the retained and
eliminated modes are often represented by an enhanced, wave number-dependent viscos-
ity v(k|kc) acting upon the explicitly simulated modes. If we make the hypothesis that the
effect of coupling between explicit and implicit scales can be represented by a turbulent
effective viscosity vr (k), then the defining relation can be written as

vr (K)k*u~ (K, 1) = —Ma_ﬁy(k)/ & j{2ug (§, Duf k=, 1)

+ug (. Duy (k —j, 0} + Sg (klke, 1), (11.62)

where S (k|kc; t) has been added as a correction term. This term reflects the inadequacy of
the effective viscosity concept, and incorporates additional effects of the kind which are often
referred to as “eddy noise” or “backscatter”. We can combine the molecular and (hypothetical)
turbulent coefficients of viscosity into a single coefficient thus

v(klkc) = vo + vr (k), (11.63)

where the notation on the left hand side indicates the dependence on the cut-off wave number
kc. Then, the general dynamical equation for use in a low-wave number simulation can be
written in the form

(% + v(klkc)k2> uy (K, 1) = My, (K) / & jug G Duy, (& =, 1) + S, (klkes 1).
(11.64)
This equation is exact and as yet no approximation has been made. We may then obtain
a modified energy balance equation, for the low-wave number simulation by multiplying
(11.64) through by u, (—k, t) and averaging unconditionally over the general turbulence
ensemble, thus:

2v(klkc)k2E~ (k) = W (k) + T~ (k) + 87k (S, (k|kc; Huy (—k, 1)), (11.65)

where T~ (k) is the energy transfer spectrum, as defined by eqn (6.31), but here filtered to
0 < k < kc, and the energy input (forcing) spectrum W (k) has been added.

We have assumed that k < k¢, where « is the upper endpoint of any forcing spectrum.
Integrating both sides of this equation with respect to k over the interval O to kc, we then
obtain a modified form of the energy dissipation relation as:

56

kc kc ~
/ dk 2v(k|ko)k*E(k) = ¢ + / dk 87k (S, (k|kc; Duy, (—k, 1)), (11.66)
0 0
which may be compared to eqn (11.13) which is the usual form of this relationship. The
reduction in the upper limit from kmax — k¢ is supposed to be compensated for by the
increase in viscosity vg — v(k|kc).

56 We choose a forcing spectrum which is bounded by wave number k¥ < kmax, so that we can study inertial and
dissipation wave number ranges which do not depend on the stirring forces and hence are universal in character.
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Note that in these three equations, we write the correction term as S—, S —, and S -,
respectively. This is because we should allow for the possibility that S~ contains terms
which vanish under the average or under the subsequent wave number integration. It can be
shown that this is, in fact, the case. The effective viscosity, as it appears in the momentum
equation is not (to employ the language of quantum physics) an observable. It may, however,
be an observable in the equation for the dissipation rate, provided there exist circumstances
under which the term in S~ vanishes.

11.4.2.2  Local energy transfer? Another limitation on the concept of a “subgrid” eddy vis-
cosity arises in the equation for the energy spectrum. Consider the case of local transfers near
the cut-off wave number kc. With wave number triads subject to the restrictions:

Ofkikc kCSj’ |k_j|§kmax-
It follows from an exact symmetry that energy transfer is zero for the case:
kr~j~|k—j|~kc.

Evidentally the term “local” must be interpreted with some caution in this context. It also
follows, that a change from finite recursion relations to differential RGEs may not actually
be valid for the NSE.

11.5 The conditional average at large wave numbers

The need for a conditional average when eliminating modes has been widely, if not univer-
sally, recognized. However, the formulation of a conditional average for the NSE is not as
straightforward as one might think. We can see this as follows. From the Fourier transform
we have

uy (k, 1) = / Bx07 (k — ke ug (x, 1)e K, (11.67)

and
ul (k, 1) = f x0T (k — ko)ug (x, 1)e X, (11.68)

Evidently, if we average either of ugf (k, t), the only thing which s actually averaged is the field
uq (X, t). Therefore, if in any kind of averaging process u,, (k, 1) is left unaveraged, it follows
immediately that u (k, 7) is also left unaveraged. This leaves us with the question: how does
one average out the effect of high-k modes while leaving the low-k modes unaffected?

The answer may lie in the concept of unpredictability and, particularly, in formulating
and evaluating the conditional average as an approximation. This involves specifying the
condition for the average with some degree of imprecision in the low-k modes and then
relying on the chaotic nature of turbulence to amplify this uncertainty in the high-k modes.
We have referred to this property of turbulence as local chaos. This hypothesis has been
examined in high-resolution numerical experiments with encouraging results.
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F1G. 11.8 Chaotic behavior of instantaneous energy spectra. The individual realizations of
lu(k)|? have been taken along the x-axis of the computational box.

In view of the determinism of the equations of motion, it can be helpful to see just how
chaotic the resulting solutions appear to be, and we show here some results obtained from a
numerical simulation of the NSE on a computer. In Fig. 11.8 we show several realizations of
the squared velocity field along with the ensemble-averaged spectrum.

It is interesting to note how small the “scatter” is about the mean value. However, unpre-
dictability criteria will be based on the instantaneous field u(k, #) and not on its square, so
we present the same set of realizations of the instantaneous velocity field in Fig. 11.9. Both
these figures seem to be quite reassuring: evidently the turbulence velocity fields are quite
chaotic.

Previously we have defined the conditional average in terms of a conditionally sampled
ensemble, and the basic idea is illustrated in Fig. 11.10. From the full ensemble of turbulence
realizations we select a subset of realizations. The criterion for selection is that the low-
wave number part of the field [u~ (k, £)|? lies between specified limits which are drawn as
dotted lines on the region with k < kc on each graph. Evidently if one takes an ensemble
average on the conditionally sampled ensemble, the high-wave number part is a complete
unknown. So, not only do we have to consider the question of how do we formulate a
meaningful conditional average; but we also have to consider the question of how do we
evaluate it? Our answer to the first question is that we can adapt the usual definition of
conditional average but write it in terms of a limit. Let us consider a fluctuation in the low-k
modes, thus:

ug (K, 1) — u (K, 1) + du, (k, 1). (11.69)
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F1G. 11.9 Chaotic behavior of Fourier components of velocity.

We may define the conditional average of any functional F[uy(k,?)] in the limit of
duy (k,t) — 0, as
(Flug(k, )])e = (Flua(k, 0)]lu, (k, 1)), (11.70)

such that

“ tL)

where the subscript “c” on the angle brackets stands for “conditional average.” Note that we
employ the standard notation for a conditional average on the right hand side of eqn (11.70),
where the vertical bar separates the argument from the “condition.”

This allows us to introduce the concept of a “fuzzy” conditional average, as illustrated
schematically in Fig. 11.11. We assume that the small uncertainty for wave numbers k < kc,
leads to a degree of unpredictability which grows with increasing &, for wave numbers k > kc.

11.5.1 The asymptotic conditional average

It is reasonable to assume that the conditional average will become asymptotically free for
wave numbers k >> kc and hence can be evaluated as an ordinary ensemble average in some
limit of large scale separation. This view is reinforced by the fact that the triangle condition
on wave numbers means that there can be no direct coupling between wave numbers k < kc
and k > 2kc. Hence, for suitably chosen values of kc, we must have a band 2kc < k < kpax
for which the conditional average becomes unconditional.

If we now consider the band of wave numbers in which the conditional average is being
performed, we may picture a situation as depicted in Fig. 11.12. Essentially we assume that
unpredictability develops with increasing values of & > kc. Near the cut-off k = k¢, one
may suppose the u modes to be strongly coupled to the #~ modes. However, for large wave
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F1G. 11.10 A conditionally sampled ensemble.

numbers we can expect to find a region where the coupling may be seen in some sense, to
be weak. In this region, we argue that a quasi-stochastic estimate of a conditional average
could be a reasonable approximation.

By quasi-stochastic estimate we mean, that eqn (11.16) is used to derive an equation of
motion for the required conditional average. Then an assumption of asymptotic freedom at
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F1G. 11.12 Implications of scale separation.

large scale separation is used to simplify otherwise intractable terms in that equation. We

shall return to this matter in Section 11.6.3.

11.6 Application of RG to turbulence at large wave numbers

We begin by restating eqns (11.16) and (11.17) in our current notation, thus:

9 e
(5 +vok2> ug (K, 1) = M;ﬁy/ & jtug (J, Duy, (k= j, 1)
+ 2up (, Duy (& =, 1) +ug (§, Duf (K — j, 0},

and
0" (k) = (utk, Hut(—k, 1),

for the band-filtered spectral density.

(11.72)

(11.73)
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In this section, we again use an abbreviated notation, with all indices and variables
contracted into a single subscript, for example, u, (k, 1) — uy. We conditionally average the
low-wave number filtered NSE as given by (11.60),

Loty = My ujug_; + Mg (uiul ), (11.74)

for j,k — j ~ kmax (asymptotically), where Lo; = 3/t + vok®. We note that the cross
terms of the form (u*u~). = (u™)cu~ vanish under the asymptotic conditional average and
we are left with the term involving M, (u;.’u,f_ j)C' It should be emphasized that this term
is not related in any simple or obvious way to an ordinary ensemble average, which would
be constant in time, for a stationary flow and in fact is still a random variable fluctuating on
0<k<k.
In practice, we evaluate the conditional average by using the high-wave number filtered
NSE to solve iteratively for (u;Lu P j) We do this by writing (11. 72) as an equation for
j‘ (introducing the new dummy variable p), multiplying through by ;" P and conditionally
averaging. Then we repeat the process in reverse order, and add the resultmg two equations
together. This allows us to treat the one tricky point:

0 0
ut ut = +,+
wf ol et = (wrui ;). (11.75)
All other steps are straightforward and the resulting equation is
Lop(ut j)C=2M+H2u il e —i—(u;u;“_pu,j_j)cl, (11.76)

where Loy = 9/t + vpj 24 volk — j|2. Or, inverting the linear operator, we have

whuf e = 2L5 MF {2u;(u;pu,;tj)c +whutui j>c} , (11.77)
for the requisite conditional average in (11.74). The first term on the right hand side of
eqn (11.77) is the leading order term but we can go on and solve to any order, at least in
principle.

Next we use the NSE to solve for the triple #* conditional moment on the right hand side
of (11.77), obtaining

+ o+ o+ _ Yyt ut out
(upuj_pii—jle = 2Lq; M g {Up—glj_pli_jle
+L531M+(uq u,_ quj' puk_j)c—i—Zpairs of similar terms.  (11.78)

Now solve for the triple ™ conditional moment on the right hand side of (11.78) in terms of
quadruple moments, thus:

+ 4+ 4+ —Lyet =gt + 4+
(up_quj_pii—jle =2Log My_qut; {up,_o_juj_ pug jle
+ +,t + : s
+LO3M <1 g1 pukfj)c+2pa1rs of similar terms.

(11.79)
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As required by spatial homogeneity, in the asymptotic evaluation, all wave vector arguments
in each conditional moment must sum to zero. We can see that the moment on the left hand
side of eqn (11.79) will be zero unless k = q, as will the quadruple moment on the right hand
side. However, the triple moment on the right hand side of (11.79) will only be nonzero if
k — q —1 =0, which implies 1 = 0, and hence

uy = u=(0) =0. (11.80)

Thus the three triple moments on the right hand side of eqn (11.79) give zero, and hence
substituting from that equation for the triple ™ moment into (11.76) we have

+ + _ + =+ L+
Loz(uj uk—j>C = 4Mj u, (Ltj_puk_j)c

+r—lasty—las+ + + + o+
—|—4M Loy M, Loz M,_ u, (u; Uy g U] j)C

+2M+L031M+< Wy_qu ] Ui j)c + similar terms. (11.81)

We can continue to iterate the above approach to obtain the higher-order terms in the (condi-
tional) moment hierarchy. As is the case with the above triple moment, all higher-order odd
moments of ™ vanish, and hence again inverting the Lo, operator in (11.81), we can write
the required conditional average as

(u}'u,’("_j)cz/‘dsA(k,t—s)u_(k, s), (11.82)

where A(k, r — s) is an expansion in even-order moments of u™, the form of which may be
inferred (for the first two orders) to be:

—1s+ +
Ak, t —s) =4Ly, M; (ut it j)
+ 4L_1M+L_1M+L_1M+ <”1+“;7q71“;:p“/ij>c + similar terms.
(11.83)
Substituting back, eqn (11.74) for the filtered NSE may thus be rewritten as

Loyu;, = Mk_u;u,:_j + Mk_/ dsAk,r —s)u™ (k, s). (11.84)

11.6.1 Perturbative calculation of the conditional average

We introduce a perturbation expansion based upon the local Reynolds number at k = kc. To
do this, we first introduce the dimensionless variables v, k" and ¢’ according to

ug (K, 1) = V(kc) Yo (K', 1'); (11.85)
K =k/kc; (11.86)

' =t/t(ke), (11.87)
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where V (kc) is the r.m.s. velocity at kc and t(kc) is a representative timescale. Having
defined these variables, we can then introduce the local Reynolds number

k2 V (k
Rike) = €/ (11.88)
a result which we can show satisfies the condition:
a \1/2 (kc\ 43
Rko = (5-) () (11.89)
21 kq

where « is the Kolmogorov constant. For any realistic choice of value of « this implies that
R(kc) is less than unity for any kc greater than 0.6k4.
11.6.2 Truncation of the moment expansion
Formally we introduce a perturbation series in ™

Yt =Yg + Rk, + R* ko) + -+ (11.90)
We find, to O(R%),

LoVg = RMy vy
2 — =Lt — o+ +
+4R (kC)Mk/L()Z Mj/lﬂp/(wj/_p/wk/_ﬂc
+AR k)M Ly ML ML M,

XY (wlh/f;_q,_l,wj#_p,i/f,j_j,>c + similar terms. (11.91)

To a first approximation, assuming that kc is in the region where R(kc) < 1, it is reasonable
to neglect terms of order R* and greater as being negligible with respect to the order R? term.
Accordingly, in order to simplify our calculation, we truncate at second order, thus:

LoV = ROMg vV _,
+4R* (ko) M, Lg)gle, v, (ﬁ_ » vl j#)e + similar terms. (11.92)

11.6.3 The RG calculation of the effective viscosity

We rewrite the low-wave number filtered NSE, from (11.84), where we have truncated the
expansion in (11.83) at lowest order, as
AM Ml ul e
. . u 9
voj2+wlk —j> *

d o
<5+vok2> wg = Myuiu + (11.93)

and the denominator in the second term corresponds to L 621 , with a Markovian approximation.
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The conditional average may be performed, as a stochastic estimate using our hypothesis,

: + o+
lim <uj7puk7j>c

Su——0

= i |11i<m'| ) (u;.:pu,:ﬂ + higher order terms. (11.94)
=PI, [K=]|—=>Km

Since the velocity field is homogeneous, isotropic and stationary, we have the result that

(l u ;)= 0" (k= j)De—;8(k — p). (11.95)
In order to evaluate the limit involved in the conditional average we write (u;[ pu,i j)C in
terms of a Taylor series expansion of Q7 (|k — j|) about k.
Introducing this step, the mode-coupling term may be rewritten, as
. Lk, j)( 0t L= ko) 2250
AM MG e (k9 (Q Dlig, + @ = kn) T I=kn)
2 T 2 kK —il2 Uje s
voj© + volk — jl voj< + volk — jl
(11.96)
where [ = |k — j|, and L(k, j) = —ZM;M;er_j, as given by eqn (6.12).
Thus we may rewrite the explicit scales-equation as
8 2 _ _ — —
g—kvl(k)k uy = Mpuju_ ;. (11.97)
where
vi(k) = vo + Svo(k), (11.98)
and
. L(k, j) <Q+(1>|,_km (= k) 220 \HC )
Svok) = — | d*j — 11.99
v sz g w02 + volk — |2 (1199

11.6.4 Recursion relations for the effective viscosity

The above procedure may be extended to further wave number shells as follows:

1. Setu;, = uy in the filtered equation, so that we have a new NSE with effective viscosity
vy (k) defined on the interval 0 < k < k.

2. Decompose into u~ and ™+ modes at wave number k», such that u™ is now defined in
the band k» < k < k;.

Repeat the above procedure to eliminate modes in the band ky < k < kj.
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Define the nth shell in this procedure by
kn=(1—=mn"kn, 0=n=1, (11.100)

then by induction:
Vg1 (k) = vy (k) + vy, (k); (11.101)

and, similarly,

L(k, j) <Q+(1)|,=kn (= k) 22D ‘ )
Sv, (k) = _fd3j I=kj,
k2 vn ()% + valk — DIk — jI?

The fixed point of the RG calculation is indicated by the scaled forms of the above
equations becoming invariant under successive iterations. To obtain the scaled forms of the
equations, assume that the energy spectrum in the band is of the form E(k) = ae"k® and
introduce the scaling transformation k = k,k’. If we then impose the consistency requirement
that v, (k) and Sv, (k) scale in the same manner, we obtain the scaled recursion relation

(11.102)

D1 (K = W30, (hk'y + h=4380, (K'), (11.103)
where L 0’
80 (k') = /d3"~ L&, 5O , (11.104)
4k Du(hj") "%+ D (W12
for the wave number bands 0 <k’ < land 1 < j/,I’ < h~ ! and
11
Q' =h'3_ ?h14/3(1/ — h™ ") + higher order terms, (11.105)

where £ is defined by the relation k| = hk,, thatish =1 — 7.

In Fig. 11.13 we plot the result of iterating eqns (11.103) and (11.104) for a fixed value
of the scaled wave number. It may be seen that for three widely different starting values for
the molecular viscosity the iteration reaches a fixed point in fewer than five or six cycles.
As usual, the discrete values have been joined by lines in order to make the overall behavior
clearer.

In Fig. 11.14 we show the evolution of the local Reynolds number for three different
values of the bandwidth parameter 7. Note from eqn (11.91), that the perturbation expansion
is effectively in terms of R?(k.). Thus the effective expansion parameter at the fixed point
is ~0.4% = 0.16. Again there is a reassuring insensitivity to choices of arbitrary parameters
and this is particularly encouraging in Fig. 11.15 where we show the predicted Kolmogorov
spectral prefactor « as a function of bandwidth at the fixed point. It should be noted that « is
the observable quantity, in this theory, as it can be measured, whereas the effective viscosity
cannot.

Lastly, in Fig. 11.16 we can see the behavior of the actual renormalized viscosity as
the iteration proceeds. On this scale, the molecular viscosity is unity and the renormalized
viscosity builds up to about 50 or 60 times the molecular value at the fixed point. This is
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reasonably in agreement with what is known about mean turbulent viscosities, while the
plateau behavior towards small values of k is in accord with what is known about the effects
of scale separation. However, the behavior near the cut-off wave number is known to be
incorrect, largely due to our neglect of strong coupling effects in the neighborhood of the
cut-off. At this stage, this theory may claim to have some promising features, but it is still an
active field of research.
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Further reading

In addition to the references cited in Section 11.3.2, additional discussion of the application of RG to
stirred fluid motion at small wave numbers can be found in [20] and [21], while the formal application
of field-theoretic methods to turbulence is dicussed in the monograph [1]. Some background discussion

of the work of Sections 11.4-11.6 can be found in [20] and [21], but for a more up-to-date treatment
the interested reader is referred to [23].
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APPENDIX A

STATISTICAL ENSEMBLES

A.1 Statistical specification of the N-body assembly

Formally we consider an assembly of N identical particles in a box. In general, the number
N is very large. For instance, for air at STP, N is of the order of 3 x 10" molecules in
one cubic centimeter of gas. Later on we shall have to take into consideration the nature
of both the molecules and the box. But, for the present, the general concept will serve our
purposes, although, for sake of definiteness, we can simply imagine a macroscopic box with
impermeable, insulating walls, holding a gas which may be visualized as consisting of hard
spheres to represent molecules.

If we specify the state of our assembly at the macroscopic (i.e. thermodynamic) level,
then we usually require only a few numbers, such as N particles in a box of volume V, at
temperature 7', and with total energy E or pressure P. Such a specification is known as a
macrostate, and we write it as:

macrostate = {E,V,N, T, P, ...}.

On the other hand, we may specify the state of our assembly at the microscopic level. For
instance, in the classical assembly we can do this by giving the positions and velocities
of all the individual molecules. Evidently this requires of the order of 6 N numbers. The
result is known as the microstate of the assembly. In a quantum assembly, one might specify
the numbers of particles occupying each of the discrete quantum states and this also would
require of the order of 6 N numbers. However, on both classical and quantum pictures, the
microstates are rapidly changing functions of time, even in isolated assemblies.

It is, of course, evident that there will be many ways in which the microscopic variables
of an assembly can be arranged. This means that for any one macrostate, there will be many
possible microstates. We define the

statistical weight = Q(E,V, N, ...)
of a particular macrostate {E, V, N, ...} as the number of microstates corresponding to that
particular macrostate.
For the moment, we invoke a very simple quantum mechanical description of the

assembly, in which each particle has access to states with energy levels

€0, €1,€2, ..., €.
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Then, in this description, a microstate of the assembly is the particular way in which the N
particles are divided up among the given energy levels, thus:

e 1 particles on level €

e 11 particles on level €

e n; particles on level ¢
Also, the total energy of the assembly is found by adding up all the energies of the constituent
particles, thus:

E = Znses, (A1)
N

such that the constraint:

> ny=N, (A.2)

is satisfied.

This way of expressing the energy of an assembly in terms of the number of single
particles on a level is known as the occupation number representation. If we know the energy
levels of the assembly, then we may simply express the microstate as

microstate = {ng, ny, na, ..., ng} = {ng}.

A.2 The basic postulates of equilibrium statistical mechanics

We now make two basic postulates about the microscopic description of the assembly.

1. First, we assume that all microstates are equally likely. Then, just as we would reason
that the probability of a “head” or “tail” is p = 1/2 when we toss a coin, or that the
probability of any particular outcome of the throw of a die is p = 1/6, so this leads us
to the immediate conclusion that the probability of any given microstate occurring is
given by

pins)) =1/,

where €2 is the total number of such equally likely microstates.

2. Second, we assume that the Boltzmann definition of the entropy, in the form
S=kln<, (A.3)

where k is the Boltzmann constant, may be taken as being equivalent to the usual
thermodynamic entropy. In particular, we shall assume that the entropy S, as defined
by eqn (A.3), takes a maximum value for an isolated assembly in equilibrium.
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These assumptions lead to a consistent and successful relationship between microscopic and
macroscopic descriptions of matter. They may therefore be regarded as justifying themselves
in practice. However, although they are the key to statistical physics, they are in the end just
assumptions. We now consider the way in which we can put them to use.

A.3 Ensemble of assemblies in energy contact

Let us consider an assembly in a heat reservoir, which is held at a constant temperature, and
with which it can exchange energy. Then the energy of the assembly will fluctuate randomly
with time about a time-averaged value E which will correspond to the macroscopic energy
of the assembly when at the temperature of the heat reservoir.

Alternatively, we may imagine a “thought experiment” in which we have a large number
m of these N-particle assemblies (see Fig. A.1), each free to exchange energy with a heat
reservoir. Then, at one instant of time, each assembly will be in a particular state and we can
evaluate the mean value of the energy by taking the value for each of the assemblies, adding
them all up, and dividing the sum by m to obtain a value (E). It should be clearly understood
that while all these assemblies are identical, they are also completely independent of each
other.

It is usual to refer to the assembly of assemblies as an ensemble and hence to call the
quantity (E) the ensemble average of the energy E. Then the assumption of ergodicity, is
equivalent to the assertion:

E = (E),

where E is the average value of E with respect to time. It should be noted that the number m
of assemblies in the ensemble is quite arbitrary (although, it is a requirement, in principle,
that it should be large) and is not necessarily equal to N. In fact it is sometimes convenient
to make the two numbers the same, although we shall not do that here.

N, V. E, N, V,E, NV,Ey | | ceeeee

Heat bath Heat bath Heat bath

...... N,V,E,» N,V,E, N, V,E,

Heat bath Heat bath Heat bath

F1G. A.1 Anensemble of assemblies, each in a heat bath and each frozen at an instant of time.
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A.4 Entropy of an assembly in an ensemble

Now consider a formal N-particle representation for each assembly. That is, in principle at
least, we assume that any microstate is a solution of the N-body Schrodinger equation. We
represent the microstate corresponding to a quantum number i by the symbolic notation | i),
and associate with it an energy eigenvalue E;, with the probability of the assembly being in
this microstate denoted by p;. Then, our aim is to obtain the probability distribution p;. For
the case of stationary equilibrium ensembles, we shall do this by maximizing the entropy,
so our immediate task is to generalize Boltzmann’s definition of the entropy, as given by
eqn (A.3).

Generalizing our previous specification of an assembly, we consider the ensemble to be
in a state given by:

e m assemblies in state | 1)

e my assemblies in state | 2)

e m; assemblies in state | i)

We should note that the sum of all the probabilities must be unity, corresponding to
certainty, so that we have the condition

Yopi=1,
i

with the summation being over all possible values of integer i.

Bearing in mind that each assembly is a macroscopic object and therefore capable of being
labeled,’” we work out the number of ways in which we can distribute the m distinguishable
assemblies among the available states. To do this, we work out the number of ways of choosing

m assemblies from m, thus:
(m) m!
= ——
mi mi! (m —my)!

and the number of ways of choosing m; from the remaining m — m is:

(m—m1> (m —mp)! )
my mal(m —my —ma)!’

and so on, giving a total number of ways:

m\ (m—my m!im —mp)!...
mi my o mylmal(m —m)! ...

57 Tt is a basic tenet of quantum mechanics that microscopic particles are indistinguishable.
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and making the cancellations, we arrive at the statistical weight €2,, of the ensemble state as:

m!
Qp=—"7-—. (A4)
mﬂmz! .. .m,-!
We now invoke the Boltzmann definition of the entropy, and apply it to the number of ways in
which the ensemble can be arranged. Denoting the entropy of the ensemble by §,,,, we may use
eqn (A.3) to write

Sn =kInQ,, =kInm! —[kInm! +kInmy! +--- + kInm;!], (AS)

where we have substituted from (A.4) for the statistical weight €2,,.
At this stage we resort to Stirling’s approximation (which is valid for very large values
of m):

Inm!=mlnm —m,

and application of this to eqn (A.5) yields

szkmlnm—km—[kZmilnmi—kZmi:|. (A.6)
i i

Therefore, as ) _; m; = m, we may write the total entropy of the ensemble as

Sm=k|:mlnm—2milnmi:| :—kap,'lnpi, (A7)
1 i

1

where we have made the substitution m; = p;m. However, S, is the total entropy of the
ensemble; that is, of the m assemblies. Thus, as the entropy is, in the language of thermo-
dynamics, an extensive quantity, it follows that the entropy of a single assembly within the
ensemble is

S = Su/m=—kY_ pilnp; = —k(inp),

1

where the sum is over all possible states | i) of the assembly. The equivalence on the extreme
right hand side of the equation is added for completeness, as it is a succinct form of the result
which will be useful later. Note that the angle brackets just denote the average value.

It is worth highlighting this result by writing it as:

S=—kY_ pilnp;. (A.8)
i

This is often known as the Gibbs form of the entropy. In this form it is the basis of our
ensemble theory.

Thus, to sum up the work of this section, we note that the equivalent of maximizing In
for the isolated assembly, is to maximize the entropy given by eqn (A.8) for a single assembly
within the ensemble. This allows us to recast the method of the most probable distribution
into a much clearer, more general, and more powerful form.
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A.5 Principle of maximum entropy

Continuing to use the microscopic representation which we introduced in the preceding
section, we may express mean values in terms of the probability distribution, in the usual way.
For instance, the mean value of the energy of an assembly may be written as

E=(E)=) piki. (A9)
i=l1

where p; represents the probability of the assembly being in the state | i), suchthat1 <i <r,
with energy eigenvalue E;, and with the probability distribution normalized to one, thus:

.
Zpi =L

i=1

(It should be noted that, strictly speaking, we have now introduced a third kind of average:
the expectation value. However, we shall in general treat all the methods of taking averages
as being equivalent, and use the overbar or angle brackets as convenient in a given situation.)
Then, by a stationary assembly, we mean one in which the mean energy, as given by eqn (A.9),
is constant with respect to time. Thus, the assembly (if not isolated) fluctuates between states,
with its instantaneous energy E; varying stepwise with time. That is, E; fluctuates randomly
and rapidly about a constant mean value E.

We know from thermodynamics that the entropy of an isolated system always increases.
In the present case we can think of the isolated system consisting of either the combination
“assembly plus reservoir” or (and this is perhaps better) the entire ensemble. It is the latter
interpretation which has been taken in the proceeding section when we obtained eqn (A.8).
It follows that any change in the entropy must satisfy the general condition

dsS >0,

so that at thermal (and statistical) equilibrium, the equality applies, and our general condition
becomes

ds =0, (A.10)

corresponding to a maximum value of the entropy. The method of finding the most probable
distribution now becomes the method of choosing p; such that the entropy, as given by
eqn (A.8), is a maximum. That is, if we vary the distribution by an amount §p; from the most
probable value, the corresponding change in the entropy must satisfy the equation

ds/dp; = 0. (A.11)

Thus, we find the most probable distribution by solving eqn (A.11), subject to any constraints
which are applied to the assembly.
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A.6 Variational method for the most probable distribution

Formally we now set up our variational procedure. Using eqn (A.8) for the entropy S, we
consider the effect on S of a small change in the probability p;. Thatis, we let p; — p; +dp;
such that § — S + d.S and substitute these two variations into eqn (A.8) in order to calculate
dS. Then, invoking eqn (A.11) for the equilibrium condition, we set our expression for d.S
to zero to obtain

dS=—k ) {Inp; + l}dp; =0. (A.12)
i

This equation must be solved for p;, subject to the various constraints imposed on the
assembly. In addition to the requirement (which applies to all cases) that the distribution
must be normalized to unity, we shall assume for generality that the assembly is subject to
the additional constraint that two associated mean values X and y, say, are invariants. Evid-
ently x and y can stand for any macroscopic variable such as energy, pressure, or particle
number. Thus, we summarize our constraints in general as:

Y opi=1 (A.13)
(x) = pixi =X, (A.14)

and
()= pivi=Y. (A.15)

In order to handle the constraints, we make use of Lagrange’s method of undetermined multi-
pliers. We illustrate the general approach by considering the first constraint: the normalization
requirement in (A.13). If we vary the right hand side of (A.10), it is obvious that the variation
of a constant gives zero, thus:

dY pi=0. (A.16)

On the other hand, if we make the variation p; — p; 4+ dp; inside the summation, then
we have

S itdpy =12 dp; =0. (A.17)

In other words, if we make changes to the individual probabilities that specific levels will
be occupied, then the sum of these changes must add up to zero in order to preserve the
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normalization of the distribution. Clearly this statement is not affected if we multiply it
through by some factor 1 and it follows that we are free to subtract

hod ) pi=ho) dpi =0, (A.18)
i i

from the middle term of eqn (A.13) without effect, where )¢ is a multiplier which is to be
determined.

This procedure goes through in just the same way for our two general constraints as
well. It should be borne in mind that varying the distribution of the way assemblies are
distributed among the permitted states does not affect the eigenvalues associated with those
states. Formally, therefore, we introduce the additional Lagrange multipliers A, and A, so
that eqn (A.13) can be rewritten in the form

> =k pi +1) =20 — hexi — Ayyi}dpi = 0. (A.19)
i

That is, we are just subtracting three quantities, each of which is equal to zero, from the
middle term of eqn (A.13). Note that we have dropped the term d S for simplicity.

As this relation holds for abitrary states | i), it follows that the expression in curly brackets
must vanish, thus:

klnp; = —k — do — Axxi — Ayyi.

Then, dividing across by the factor k and inverting the logarithm, this further implies that the
required distribution must take the form:

pi = exp(—=1 — Ao/ k) exp(—[Axxi + A, yil/k). (A.20)

The prefactor is now chosen to ensure that the distribution satisfies the normalization
requirement (A.14). Thus, summing over the index i and invoking eqn (A.14), we find

1 1

X =20 = S Cloem + lgi /B~ Z

, (A21)

where Z is the partition function. Rearranging, we obtain an explicit expression for the
partition function as

Z =) exp(=[hexi + Ayyil/ ). (A.22)

1

Clearly this procedure is equivalent to fixing a value for the Lagrange multiplier A¢. The
other two multipliers are to be determined when we decide on a particular ensemble. At this
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stage, therefore, our general form of the probability of an assembly being in state | i) is

_ exp(—[Arx; + )Lyyi]/k)
Z .

(A.23)

Di

It can be readily verified that the assembly invariants are related to their corresponding
Lagrange multipliers by

(x) = —kdIn Z/dAx, (A.24)
(y) = —kdIn Z/0A,. (A.25)

In Appendix B, we apply these ideas to the so-called canonical ensemble, where the mean
energy is fixed and this is the constraint.
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FROM STATISTICAL MECHANICS TO
THERMODYNAMICS

B.1 The canonical ensemble

We now apply the results of Appendix A to an assembly in which the mean energy is fixed
but the instantaneous energy can fluctuate. Then, by considering a simple thermodynamic
process and comparing the microscopic and macroscopic formulations, we show that k can be
identified as the Boltzmann constant. With this step, the general equivalence of microscopic
and macroscopic formulations is established.

Now, the particle number is the same for every assembly in the ensemble and is therefore
constant with respect to the variational process. So, it is worth showing that a constraint of
this type is essentially trivial. Suppose, in general, that y is any macroscopic variable which
does not depend on the state of the assembly. Then we have for its expectation value,

(y) = Z)’Pi = yZpi,
i i
and when we make the variation in p; this yields the condition

y) dp;i =0.
i

It may be readily verified, by rederiving eqn (A.22) for this case, that A, can be absorbed
into Ag when we set the normalization. In effect this means, that when y is independent of
the state of the assembly, we may take A, = 0.

In the canonical ensemble, the only nontrivial constraint is on the energy. Accordingly,
we put x = E and A, = 0 in eqns (A.23) and (A.22) to obtain

exp(—ApEi/k)

i Z ; (B.1)

with partition function Z given by

7= Zexp[—AEEi/k]. (B.2)

Also, from eqn (A.24), with the replacement x = E, we have the mean energy of the
assembly as o
E=—kdlnZ/org. (B.3)



APPENDIX B 305

F1G. B.1 Compression of a gas by a piston in a cylinder.

B.1.1 Identification of the Lagrange multiplier

As an example of a simple thermodynamical process, let us consider the compression of
a perfect gas by means of a piston sliding in a cylinder. We can describe the relationship
between the macroscopic variables during such a process by invoking the combined first and
second laws of thermodynamics, thus:

dE = TdS — Pdv. (B.4)

It should be noted (see Fig. B.1) that for a compression, the volume change is negative,
which makes the pressure work term positive, indicating that work is done on the gas by the
movement of the piston.

Now let us use our statistical approach to derive the equivalent law from microscopic
considerations. Equation (A.9) gives us our microscopic definition of the total energy of
an assembly. From quantum mechanics, we know that changing the volume of the “box”
must change the energy levels and also the probability of the occupation of any level, such
that the change in “box size” V. — V +dV implies changes in energy levels E; — E; +dE;
and changes in the probability of occupying a level p; — p; +dp;. It follows therefore from
(A.9) that the change dV must give rise to a change in the mean energy, and that this is

dE =Y Edpi+ Y pidE;. (B.5)
i i

Evidently we wish to change this equation into a form in which it can be usefully compared
with eqn (B.4). The second term on the right hand side can be put into the requisite form
immediately, using the normal rules for partial differentiation, thus:

_ IE;
dE =) Eidpi+ Y p,-a—v’dv. (B.6)
i i

Obviously the second term now gives us a microscopic expression for the thermodynamic
pressure, but we shall defer the formal comparison until we have dealt with the first term,
which of course we wish to relate to 7dS. We do this in a less direct way, by deriving a
microscopic expression for the change in entropy dsS.
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Intuitively, we associate the change in entropy through eqn (A.8) with the change in the
probability distribution, and this may be expressed mathematically as>®

dS:Z—dpl = kZlnpldp,, (B.7)
i

where we have invoked eqn (A.8) for S and the normalization condition in the form
> i dpi = 0. By substituting from (B.1) for p;, and again using the condition ) ; dp; = 0,
we may further write our expression for the change in the entropy as

dS=xg Y Eidp, (B.8)

i

which, with a little rearrangement, allows us to rewrite the first term on the right hand side
of (B.5), which then becomes

Ez— (Zp, 8V)dv (B.9)

Comparison with the thermodynamic expression for the change in mean energy, as given
by eqn (B.4), then yields the Lagrange multiplier as

g =1/T, (B.10)

along with an expression for the thermodynamic pressure P in terms of the microscopic
description, thus

—Zp,-aE,-/av. (B.11)

The latter equation can be used to introduce the instantaneous pressure P;, such that the mean
pressure takes the form

P=3 piP (B.12)
i
from which it follows that the instantaneous pressure is given by

P, = —3E;/dV. (B.13)

B.1.2 General thermodynamic processes

The above procedure can be generalized to any macroscopic process in which work is done
such that the mean energy of the assembly remains constant. For instance, a variation in
the magnetic field acting on a ferromagnet, will do work on the magnet and in the process

58 Hint: rewrite eqn (A.8) for S in terms of a new dummy variable m, (say) and differentiate with respect to p; .
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increase its internal energy. Accordingly, we may extend the above analysis to other systems
by writing the combined first and second laws as

dE = TdS + Z H,dh,, (B.14)
o

where H,, is any thermodynamic force (e.g. pressure exerted on a gas, or the magnetic field
applied to a specimen of magnetic material) and %, is the corresponding displacement, such
as volume of the gas or magnetization of the specimen.

For example, if we take H; = P, the gas pressure, and i1 = V, the system volume
(but dhy = —dV), and assume that no other thermodynamic forces act on the system, then
we recover eqn (B.4). Evidently the analysis which led to eqn (B.5), for the macroscopic
pressure, can be used again to lead from eqn (B.8) to the more general result

Hy =" pidE;/dhy. (B.15)
i

of which eqn (B.5) is a special case.

B.1.3 Equilibrium distribution and the bridge equation

With the identification of the Lagrange multiplier as the inverse absolute temperature, we may
now write eqn (B.1) for the equilibrium probability distribution of the canonical ensemble in
the explicit form

_ expl—E;i/kT]

~ , (B.16)

with the partition function Z given by

Z = exp[—E;/kT]. (B.17)

From eqn (B.3), we may write an equally explicit form for the mean energy of the assembly as
E=kT?*31nZ/dT. (B.18)

In the language of quantum mechanics, this is the equilibrium distribution function for the
canonical ensemble in the energy representation, as our quantum description of an assembly is
based on the energy eigenvalues available to it. We may also introduce other thermodynamic
potentials in addition to the total energy E, by substituting the above form for p; as given
by eqn (B.16) into eqn (A.8) to obtain an expression for the entropy in terms of the partition
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function and the mean energy, thus:
S=klnZ+E/T. (B.19)

Or, introducing the Helmholtz free energy F by means of the usual thermodynamic relation
F = E — TS, we may rewrite the above equation as

F=—kThZ. (B.20)

This latter result is often referred to as the bridge equation, as it provides a bridge between
the microscopic and macroscopic descriptions of an assembly. The basic procedure of
statistical physics is essentially to obtain an expression for the partition function from purely
microscopic considerations, and then to use the bridge equation to obtain the thermodynamic
free energy.

We finish off the work of this section by noting the useful contraction

=17 (B.21)

‘We shall use this abbreviation from time to time, when it is convenient to do so.

B.2 Overview and summary

In this section we collect together the results which we will need for applications. We begin
with the general results for an ensemble subject to constraints, as derived in Appendix A. The
general form of the probability of an assembly being in state | i) is

exp(—[Axx; + AyYyil/k)
Z .

l' =
with the partition function given by

Z =) exp(~[hexi +Ayyil/ ).

1

The assembly invariants are related to their corresponding Lagrange multipliers by

(x) = —kdIn Z/dAx,
(y) = —kdIn Z/0A,.
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B.2.1 The canonical ensemble

The equilibrium probability distribution of the canonical ensemble in the energy
representation is

 exp[—E;/kT]
T Z

3

with the partition function Z given by

Z =" exp[—Ei/kT].

The mean energy of the assembly is
E =kT?*31nZ/dT,
and the bridge equation for the Helmholtz free energy is

F=—-kThhZ
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EXACT SOLUTIONS IN ONE AND TWO DIMENSIONS

C.1 The one-dimensional Ising model

We assume, to begin with, that the interaction strength is spatially nonuniform (i.e varies
from one lattice site to another) and that there is no external magnetic field, so that eqn (2.7)
for the Ising Hamiltonian may be written as:

N—-1
— Y JiSiSiv1,
i=1

where S; = %1 and J; is the interaction energy between the spins on sites i and i + 1. Note
that the summation adds up the contributions from the nearest-neighbor pairs and that the
upper limit i = N — 1 correctly completes the summation with the term Sy_1Sy. Next we
make the convenient substitution

K; = J; kT,

where K; is called the coupling constant.
For a linear chain of N spins, as illustrated in Fig. 2.1 , the partition function may be
written as:

Zy = Zn(K1, Ko, .. Ky-1) = Z Z Z exp{ZKSlSlH}

s;=—1s=—1 sy=—1

Now let us consider the effect of adding one extra spin to the chain. From the preceding
equation, we have

1 1 1 N—-1 1
Znver= ) ) ) exp{z KZ-SI-SZ-H} Y exp{KnSySyal. (€D
== -

= SN+1=—

and if we carry out the last summation, this becomes

1
> exp{KnSnSnt1} = exp{—Ky Sy} +exp{KySy} = 2cosh(KySy).  (C.2)

Sn+1=—1
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Now, Sy only takes values 1 and therefore this expression is independent of spin orientation,
as cosh is an even function of its argument. Hence, putting Sy = 1, we have

ZN+1 =2ZNncoshKy. (C.3)

In other words, the two partition functions are connected by a recursion relation, which we
may iterate as follows: we set N = 1 and calculate the partition function corresponding to
N = 2, thus:

Zy =2Z1cosh Ky; (C4)

and setting N = 2 we obtain the partition function corresponding to N = 3, thus:

Z3 = 275 cosh Ky = 22Z; cosh K cosh K»; (C.5)
and so on. Then, by a process of induction, we obtain the general case

ZINy1 = Z12N(coshK1 cosh K5 ---cosh Ky). (C.6)

Thus, in order to work out the partition function for a linear chain of N + 1 spins, we only
need to know single-spin partition function Z.

Now Z; = 2 because we are dealing with a one spin system, thus there are no interactions
and so:

the sum over states = number of states = 2.

Then substituting Z; = 2 into equation (C.6) yields
N-1
Zy =2" ]| cosh K;. (C.7)

i=1

We may specialize this result to the more usual uniform case, in which K; = K Vi, hence
the final form of the partition function is

Zy =2 coshV 1 K. (C.8)

We conclude this theory by obtaining an expression for the pair correlation of spins.
Referring back to Section 7.1.2, we define the pair correlation as

Gr(r) = (SkSk+r)

where r is measured in units of lattice constant. This may be evaluated using the normal
expectation value for the canonical ensemble:

(SkSkar) = 23" 3 SkSerrexp |3 KiSiSiga | (€9)
N
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We can easily show that this takes the form

.
Gi(r) = [ Jranh K i1, (C.10)
i=1

and, again specializing to the case of uniform interaction strength,

Gi(r) = (SkSksr) = tanh” K. (C.11)

C.2 Bond percolation in d = 2

We consider bond percolation in two dimensions on a square lattice, as discussed in Section
2.2.1. We wish to demonstrate the exact result for the critical probability, p. = 0.5. To do
this, we work with dual lattices.

Our first lattice is as illustrated in Fig. 2.4 and has an associated probability p for the
probability of any two sites being joined by a bond. We call this the p-lattice.

Now construct a second lattice by: (1) placing sites at the center of each unit cell in the
(original) p-lattice; (2) putting bonds connecting any sites which are not separated by bonds
on the p-lattice.

Then we can say that the new lattice is of the same shape and size as the first lattice, but
has bonds with probability

qg=1-p. (C.12)

We call this new lattice the g-lattice.

Now if the old lattice has p > pc, then by definition of p. there must be at least one
continuous path (or a cluster of infinite size) crossing the lattice. If this is the case, then there
cannot be such a path on the g-lattice as it would have to cross the path on the p-lattice
somewhere and this is forbidden by the rules for constructing the g-lattice.

Accordingly, we deduce that:

if p>pc then ¢ <qc;

and conversely:
if p<p. then ¢ > gc.

Thus we conclude that when the p-lattice is at the critical point, so also is the g-lattice, and
eqn (C.12) implies that
ge=1— pc. (C.13)

However, as the two systems are identical, we also must have

qC = pCv (C14)

and reconciling these two statements leads at once to the conclusion:

Pe = 3. (C.15)
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QUANTUM TREATMENT OF THE HAMILTONIAN
N-BODY ASSEMBLY

In principle, quantum mechanics gives a rigorous theory for any N-body system and in
practice this is the case for microscopic systems such as many-electron atoms, where one can
calculate the system wavefunction with appropriate symmetry. However, with macroscopic
systems, the difficulty of describing 6N degrees of freedom is not evaded merely by moving
from a classical to quantum description: we still have to specify an enormous number of
initial conditions in order to solve the Schrédinger equation for ~10%3 bodies.

Also, there is the fundamental problem that it is not strictly possible to describe a mac-
roscopic assembly in terms of a quantum mechanical stationary state. There are two reasons
for this:

1. It is a consequence of the extremely large number of energy levels in a macroscopic
assembly that any interaction with the outside world—however small—will be large
compared with the difference between these levels. Indeed, normally the energy levels
for a macroscopic system will effectively form a continuum.

2. Suppose the assembly—due to interaction with the outside world—changes energy
by an amount AE. Then, by the uncertainty principle, the time needed to bring the
macroscopic assembly back into a stationary state would be very long. The uncertainty
principle gives us At ~ h/AE. For stationarity we have AE = 0, and so At — o0.
That is, on the basis of a quantum mechanical picture, the assembly will take an infinite
time to return to equilibrium.

For these reasons, it is difficult to describe a macroscopic assembly in terms of
the wavefunction of a pure state, due to the inherent difficulty of possessing suffi-
cient information or of representing such information to a sufficient degree of accuracy.
Instead, we resort to an incomplete description called the density matrix which gives
mean values which are sufficiently accurate for practical purposes. However, it is per-
haps worth remarking that there is no difference in principle between what we are
doing now and our procedure in the classical description. In a classical treatment one
uses an ensemble average to smooth out the awkward delta function structure which
corresponds to a single-particle description and obtain the density distribution which
corresponds to a continuum. Here we shall use an ensemble average to smooth out
the instabilities in the quantum mechanical description in order to obtain the density
matrix.
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D.1 The density matrix p,,,

We begin by neglecting all interactions with the outside world. Then the stationary states of
the assembly are described by the complete orthonormal set {¢, (q)}, where

{q} = all space coordinates;
{n} = all the quantum numbers of stationary states;

E, = the associated energy eigenvalues.

The {¢,(q)} are just the solutions of the Schrédinger equations for the assembly, on the
assumption that all outside perturbations can be neglected.

Next, allow the system to interact with the outside world and assume the state of the
assembly at some time 7 to be completely described by a wavefunction . This may be
expanded as:

Y= catu(@) (D.1)

where, in general, the coefficients {c,} depend on time.
Now, according to quantum mechanics, any variable A associated with this state has the
expectation value:

(A)y = / VA yda, (D2)

where the integral is over all the relevant coordinates of the system. We should note that
this is just the usual quantum mechanical average for any particular state of the assembly.
The change to the incomplete description must be made by some kind of averaging over the
various i states of the assembly. We shall do this in two steps.

First, substitute from (D.1) for ¥* and 1 into (D.2) to obtain

(Ayy =Y e f 87 (@) A (@)dq.
n,m
Second, average over fluctuations in ¥:

((A09) = Y eien [ 1@ A0 (@l D3)

n,m

Now, the left hand side of this expression may be simplified by a re-naming: we are interested
in the statistical average of some observable A, and the fact that this average is made up of
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two different averages is of no practical importance and so we put

On the right hand side, we note that the stationary states are not affected by the ensemble
average, as it just acts on the cic,. Accordingly, we may write eqn (D.3) as

() = Y (eien) [ 4i@Adn@da. (D4)

n,m

The next stage is to define matrix elements of A with respect to the basis {¢,}, thus:

Ay = /¢:A¢md(l, (DS)
and the density matrix py,, as

Pmn = (C:Cm>- (D.6)

Note: it is essential to pay attention to the fact that the order of indices is not the same on
both sides of the above expression.

Then the expectation value of A may be written
(A) = menAnm = Z (menAnm) = Z(pA)m = tr(PA)’
n,m m n m

where tr is short for “trace” and is the usual expression for the sum of the diagonal elements
of a matrix. Or, highlighting our final result,

(A) =tr(pA). D.7)
It should be noted that the trace of an operator is independent of the representation used.
Hence this result is very general and independent of our choice of quantum mechanical
representation.

D.2 Properties of the density matrix

We can interpret the density matrix as being the matrix representation (in the usual quantum
mechanical sense) of a density operator p, or:

(C;Cn) = Pnm = /¢Zp¢mdQ- (D.8)

Evidently the matrix elements with respect to any other representation can be found by the
appropriate transformations. As is usual in quantum mechanics, the diagonal elements give
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the probability that the assembly is in its nth eigenstate, thus:

Pun = (cien) = (IC2]) = pa. (D.9)

It then follows, from the normalization of the eigenfunctions, that

tr,o:anz 1, (D.10)
n

corresponding to the standard condition
> leal =1. (D.11)
n

Now consider the density matrix in the energy representation, where the , are the
eigenstates of the Hamiltonian H. The analog of (D.8) is

pom = / Vi pYmda, (D.12)

where the Schrodinger equation for v, gives
P (1) = pum (0! Fr=Emt /1, (D.13)

Hence, only the diagonal elements of the density matrix are stationary in time. For
equilibrium, the expectation values of observables—as given by (D.2)—must be independent
of time. Thus, an assembly in equilibrium must be described by a density matrix which is
diagonal in the energy representation.

At equilibrium, we therefore have the condition,

onm =0, if n #m. (D.14)

D.3 Density operator for the canonical ensemble

Our earlier treatment of the canonical ensemble in Appendix B was in the energy
representation. If we take the density matrix also in the energy representation, then we
can equate the probability associated with the diagonal elements, as given by (D.9), with the
result given by (B.16). That is,

e_ﬂEn

z

Pnn = Pn = (D.15)

From (D.12) and (D.15), p must satisfy

Z e PEng,, = / v pymdg, (D.16)
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and so
p=2zZlePH, (D.17)
From eqn (D.10) we have
trp=Z e PH =1, (D.18)
thus
Z =tre PH. (D.19)

As an aside, we should note that, in going from (D.16) to (D.17), we expand the
exponential as
/32 H2
TR
where H is the Hamiltonian and in this context should be interpreted as an operator, with
eigenvalues E,. As the eigenfunctions v, form a complete orthonormal set, they have the
usual properties:

e P =1—-BH +

/ 1ﬁ;,kl/fmdq = Snm,
8 f U HYmdq = B EnSom,
B> / v H Y dq = B2 / Vi HEnYmdq = B2ELSum,

and so on.
Then eqns (D.7), (D.17), and (D.19) can all be combined, to give

(4) = tr(AePH) (D.20)
T otr(emBH) '
This is the properly normalized version of the general result given in eqn (D.7) for the

canonical ensemble and is one of the key equations of statistical mechanics.
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GENERALIZATION OF THE BOGOLIUBOV
VARIATIONAL METHOD TO A SPATIALLY VARYING
MAGNETIC FIELD

Here we repeat the calculation of Section 7.5.4 with the generalization that the external
magnetic field is no longer a constant but varies from one lattice site to the next and is
denoted by B;, for the ith lattice site.

It follows that the effective field B — Bg) and the molecular field B’ — B{ also. Some
of the key relationships in Section 7.5 also generalize straightforwardly. Equation (7.66)

becomes: ‘
Fo=—p""Y"In|2cosh (8B{")]. (E.1)
i
and (7.73) becomes
(Si)o = tanh (BBY) . (E2)
Then, from (E.1) and (E.2), we may easily obtain:
dFy
— = (Sido, (E.3)
9B\ X,: ’

which is the required generalization of eqn (7.76).
Next we take eqn (7.68) with the equality and generalize to the nonuniform case, thus:

F=Fo—Y Jij(SiSjo+ Y _ Bi(Si)o, (E.4)
i,j i

and from (7.63), with an obvious generalization to the inhomogeneous case,

F=Fo=Y J(siSio+ Y (B = Bi) (Sido. (E.5)
i i

As before, on the unperturbed model, we treat the spins as independent. Reminding ourselves
from (7.61) of the properties of the double sum, we may write:

> Jij(siS;) = %ZZ(Si)O(Sj)m (E.6)
i,j i ()

where (j) denotes “sum over the nearest neighbors of each i.”
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Now we carry out the variation, differentiating F as given by (E.5) and (E.6), with respect
to BY, thus:
E> :

2= 2% ZZ o+ 3 X Yt

(i) (i) (l)
aBY 9B B!

i 1 0
+ (Bg) - B,~) 8B!(i) +3 (Siho. (E.7)
E i

Two points should now be noted:

1. From (E.3), we see that the first term on the right hand side cancels the last term, just
as in the homogeneous case.

2. The second term involving the double sum vanishes because 9(S;)o /8Bg) = 0 for
Jj #i,and j is never equal to i.

Then, setting dF/ 832) = 0, and equating coefficients of (S;)o/ BBg), we obtain the
condition for an extremum as:

BY — Bi =17 (S). (E.8)

and this is the inhomogeneous version of (7.78). We may further write this condition in the
useful form:

BY — B =7 tanh (,ng/>) , (E.9)
0

where we have substituted for (S;)o from (E.2).

We may conclude by writing down the optimal form of the free energy. From (E.5) and
(E.6), along with (E.1) and (E.2), this is:

1 ) J ) .
F=—g 3 [2 cosh (,aBg>)] -3 tanh (,3359) tanh (ﬁBI(:J))
i i)
+ > (BY - Bi)anh (8B]). (E.10)
i
Then substituting from (E.9) into the middle term we have

F= —% Zi:ln [ZCosh (ﬂBg))] n % Z (Bg> _ B,~> tanh (,33};‘)) . (E.11)

1

Note that this result is not a simple generalization of eqn (7.82).
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4-space, 35

D-dimensional spins, 151

N-body assembly, 295

XY model, 152

e-expansion, 203, 228
Borel-summed, 258

d-dimensional lattice, 151

k-space RG, 41

n-particle bare propagator, 234

n-particle exact propagator, 235

n-point connected correlation, 161

n-point correlation, 213

ad hoc effective viscosity, 279

amputated diagram, 247
anomalous dimension, 204, 206, 217

Gaussian model, 216
anomalous dimension of ¢, 236
anomalous dimension of m, 236
assembly

macrostate, 39, 49

mean energy, 304, 309

microstate, 39, 49

N-particle, 49
assembly in a heat reservoir, 297
assembly invariants, 308
assembly of assemblies, 297
assembly of N identical particles, 295
asymptotic convergence, 31
asymptotic freedom, 260
asymptotic freedom as k — 0, 270
asymptotic freedom at large-scale separation, 284
asymptotically convergent, 258
attractive fixed point, 48, 190

backscatter, 279
band-filtered spectral density, 284
bare n-point propagator, 238
bare charge, 11
bare coupling constant, 235
bare mass, 230
bare mass m, 235
bare propagator, 214, 230, 241
bare quantity, 20
beta-function, 223

¢* theory in dimension, 236
binomial expansion, 87
block spins, 40, 183

INDEX

block variables, 40, 159
blocking the lattice, 147
Bogoliubov variational principle, 162
Bogoliubov inequality

proof, 163
Bogoliubov mean-field theory, 203
Bogoliubov theorem, 162, 163
book-keeping parameter, 33, 96
Borel summable, 258
bridge equation, 13, 50, 54, 58, 159, 163, 183, 261,

308, 309

Brownian motion, 110
Burgers equation, 274

Callan—Symanzik beta-function, 223, 236
Callan—Symanzik equation, 236
Callan—Symanzik equations, 234
canonical (scaling) dimension, 217
canonical dimension, 205
canonical ensemble, 304, 311
equilibrium distribution, 307
chaotic nature of turbulence, 280
charge renormalization, 78
classical assembly, 295
classical stochastic fields, 110
cluster integrals, 99
coarse-graining, 40, 158
coarse-graining operation, 188
coarse-graining transformation, 199
collective field, 164
combinational divergence, 240
compensated spectrum, 142
completing the square, 28
computer experiment, 132
conditional average, 260, 282, 285, 288
as an approximation, 280
at large wave numbers, 280
need for, 264
perturbative calculation, 286
quasi-stochastic estimate, 283
conditional moment hierarchy, 286
conditionally sampled ensemble, 281
configurational integral, 95
configurational energy, 54
configurational integral, 98
configurational partition function, 95
connected correlation, 247
connected correlation function in Fourier space, 174
connected correlations, 149, 161, 246
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connected correlations , 171
connected diagram, 244, 246
connected diagrams, 246
connected pair correlation, 150, 171
constant solution, 47, 48
constraints, 49
continuous spin field, 197
continuum, 198
continuum limit, 198, 231
control parameter, 87, 162
control parameter, 21, 33, 98, 158
convergence factor, 38, 231, 233
coordination number
lattice, 89
correlation functions, 149, 161, 213
correlation length, 41, 150, 158, 174, 199
percolation, 62
Coulomb potential, 11, 15
Coulomb’s law, 26
coupling, 8, 98
coupling constant, 56, 60, 158, 266, 310
coupling constant renormalization, 250
coupling parameter, 151, 201
critical phenomena, 152
critical point, 182
critical exponent, 155
critical exponent inequalities, 151
critical exponents, 147, 154, 187, 221
equation of state, 79
heat capacity, 79
magnetization, 79
susceptibility, 79
to order €, 224
critical fixed point, 45, 221
percolation, 65
critical indices, 187
critical phenomena, 147
critical point, 45, 47, 188
critical probability, 62
critical surface, 188
critical temperature, 41, 71
Curie temperature, 41

Debye length, 78
Debye-Hiickel
continuum approximation, 78
theory of the electron gas, 76
Debye-Hiickel theory
revisited, 105
Debye-Hiickel
length, 11
potential, 11
decimation, 40, 183
defined, 207
degree of freedom, 7, 34
degrees of freedom, 182
densities, 199
density as a control parameter, 87

INDEX

density matrix, 313, 315
properties, 315
density operator, 315
Density operator for the canonical ensemble, 316
DIA, 129, 135
as a mean field theory, 135
DIA equations, 133
differential RG equations, 272
differential RGEs, 280
diffusion coefficient, 27
diffusion equation, 27
diffusivity, 27
dilatation, 183
dimensional analysis, 205
dimensional regularization, 228, 229, 231, 257
dimensionality as a control parameter, 197
direct numerical simulation, 136
direct-interaction approximation, 129
disconnected diagram, 244, 246
discrete dynamical systems, 47
disordered phase, 75
dissipation, 276
dissipation rate, 277
dressed quantity, 20
driven, damped harmonic oscillator, 24
dynamical friction, 110
dynamical RG, 260
dynamical RG algorithm, 260, 263

eddies, 275
eddy noise, 279
effective expansion parameter, 289
effective field, 164
effective Hamiltonians, 188
effective viscosity, 289
recursion relations for, 288
RG calculation, 287
electrolyte, 10
electrostatic potential, 26
energy dissipation, 129, 131
energy balance equation, for the low-wave number
simulation, 279
energy cascade, 131
energy dissipation rate, 112, 130, 137
energy representation, 316
energy spectrum, 136
energy transfer, 277
energy transfer spectrum, 137
ensemble, 297
ensemble average, 264, 285, 297, 315
ensemble of assemblies, 297
ensemble-averaged spectrum, 281
ensembles, 49
entropy
Boltzmann, 298
Gibbs, 299
maximum value, 300
entropy of an assembly, 298
equilibrium value, 47



ergodic principle, 50
ergodicity, 297
Eulerian velocity field, 276
even-order moments, 115
exact n-point correlation, 240
exact n-point propagator, 235
exact correlation Q, 127
exact partition functional

Gaussian model, 239
exact propagator, 123, 214, 230, 241
exact response function, 119, 124, 125
exact two-point propagator, 258
excluded volume, 103
expansion parameter, 266
expectation value, 300
expectation values, 50

fast variables, 260
ferro-paramagnetic transition, 71
ferromagnet, 53
Feynman diagrams, 203
Feynman diagrams, 31, 243, 258
field
classical, 34
quantum, 34
field renormalization, 251, 253
field theories
classical, 110
quantum, 110
field-theoretic RG, 41
filtered average, 265
finite recursion relations, 280
first-order dynamical system, 48
fixed point, 41, 45, 48, 182, 185, 205, 268, 272, 289
attractive, 185
critical, 188
definition, 47
Gaussian, 220
high-temperature, 188
infrared stable, 236
low-temperature, 188
mixed, 185, 189, 224
nontrivial, 223
repelling, 185
ultraviolet stable, 236
fixed points, 184, 216
fixed points for the Gaussian model, 214
fluctuations, 150
forcing spectrum, 279
form invariance, 273
form invariance of the Hamiltonian, 215, 220
form-invariance of the NSE, 266
Fourier transform, 111, 218
Fourier transform of the field, 199
Fourier wave number space, 111
fractal structure, 160
fractals, 43
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free energy, 164, 178

1d Ising model, 58

d = 1 Ising model, 54

Landau model, 80
free energy of fluctuations, 179
free energy per unit volume, 179
Frobenius

method of, 21
functional differentiation, 201, 203

obtain correlations by, 213
functional integral, 202, 207, 209
functional integration, 206
functionals, 200
fuzzy conditional average, 282

Gaussian, 152, 270
Gaussian model, 197
Gaussian n-point correlations, 238
Gaussian average, 266
Gaussian averages, 260, 268
Gaussian correlation

two-point connected, 213
Gaussian correlations, 238, 239
Gaussian distribution, 261
Gaussian functional integral, 203, 208
Gaussian model, 115, 203, 230, 237, 238
Gaussian propagator, 230
Gaussian random fluid motion, 137
Gaussian statistics, 114
Gaussian stirring forces, 128
Gaussian zero-order model, 206
generalized susceptibility, 160
generalized homogeneous function, 191
generating functional

for connected correlations, 246

for vertex functions, 248
generating functional for correlations, 237
generic Ising model, 152
geometrical similarity, 42
Gibbs free energy, 159
Gibbs function, 248
Ginsburg-Landau model, 201
Ginsburg—Landau (GL) theory, 218
Ginsburg—Landau model, 197, 200, 202, 230, 237
Green'’s function, 24, 268
Greens’s function, 26
grid-generated turbulence, 132
ground-state expectation value, 162
group closure, 185
group composition property, 222

Hamiltonian, 10, 151, 152, 161, 162, 183, 316
generic form, 151
invariance of, 197

Hamiltonian N-body assembly, 313

Hamiltonian density, 199, 200

heat capacity, 51

Heisenberg model, 152

Helmbholtz free energy, 162, 309
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high-temperature expansion, 87, 88 Kolmogorov dissipation wave number, 131, 268, 275
high-temperature fixed point, 66 Kolmogorov length scale, 267

high-temperature fixed points, 45 Kolmogorov spectral prefactor, 289

homogeneity, 149, 273 Kolmogorov’s hypotheses, 141

homogeneous functions, 153 Kronecker delta, 209

homogeneous functions, 43, 147

homogeneous turbulence, 130 Lagrange multiplier, 302, 306, 308

hyperscaling relation, 192 identification, 305

inverse absolute temperature, 307
Lagrange’s method of undetermined multipliers, 301
laminar flow, 42
Landau model for phase transitions, 79
Landau theory, 200
Langevin equation, 110

nonlinear, 111
large eddy simulation, 275
large-eddy simulation, 260
. . large-eddy simulation of turbulence, 274
%nter—mc_)de couplmg, 128, 133 lattice constant, 11, 37, 41, 199, 267, 311
interacting particles, 94 Jattice vibrations, 17

interacting system, 162 Legendre transformation, 248

ideal gas, 13

indicial equation, 23

inertial, 276

infrared divergence, 37, 231

initial condition, 27

initial distribution of velocities, 133
instability, 130

integral length scale, 132

interaction, 8 LES, 275
interactions, 29 LET’ 135
invariance of expectation values, 183 as’a mean-field theory, 135
invariance of the free energy, 183 LET theory, 129 |
invariance of the partition function under RGT, 183 LET equati’ons, 133
invefsion of power series, 120 line renormalization, 121
IR divergence ] linear response theory, 147, 149, 160, 171, 201, 206,
) and t.he e-expansion, 254 213,238
1Hequ01ble linearized RGT, 193
diagrams, 246 local chaos, 280

irreducible diagrams, 124, 126 local energy transfer theory, 129

@rreducible integrals, 100 low-temperature fixed point, 66
irrelevant field, 216 low-temperature fixed points, 45

injelevant variable, 190, 272, 274 low-wave number filtered NSE, 287
Ising model, 39, 147, 152

one-dimensional, 53
two-dimensional, 53
Ising partition function, 91
isothermal compressibility, 71, 149
isothermal susceptibility, 71, 149
isotropic turbulence, 129, 130
isotropy, 149
iteration of a simple map, 47
iterative conditional averaging, 260

macroscopic scale, 41
macrostate, 295
magnet

one-dimensional, 53
magnetic energy, 73
magnetic equation of state, 157
magnetic models, 53
magnetic moment, 73
magnetic susceptibility, 156, 160
magnetic systems, 191

Josephson relation, 192 magnetization, 53, 155, 200
average, 72
saturation value, 72
Kadanoff’s theory of block spins, 157 majority rule, 40, 183
kinematic viscosity, 112 many-body
kinetic energy, 15 systems, 8
kinetic kinergy, 17 many-body models, 55
Klein—Gordon many-body problem, 16
divergent integrals, 37 marginal field, 224
Klein—Gordon equation, 9, 35, 230 marginal variable, 190
with interactions, 36, 230 mass renormalization, 249
Koch curve, 43 massless theory, 254

Kolmogorov constant, 141, 287 maximum wave number, 263



Mayer functions, 97, 98

mean field theory, 179

mean magnetization, 161

mean-field approximation, 73, 77, 135

mean-field assumption, 76

mean-field theory, 20, 147, 153, 166
validity, 176

mean-field theory of the Ising model, 164

metric tensor, 231

microscopic scale, 41

microstate, 295

mixed fixed point, 221

model Hamiltonian, 162, 163

molecular clusters, 99

molecular field, 72

molecular viscosity, 275, 289

momentum, 17

momentum space, 198, 199

multivariate normal, 268, 270

multivariate normal distribution, 262

natural units, 35
Navier—Stokes equation, 112, 130, 260, 262, 263
nearest neighbor, 61
nearest neighbor interaction, 201
nearest-neighbor pairs, 89
nearest-neighbor pairs of spins, 153
next nearest neighbor, 61
noise term, 119
non-Gaussian fixed points, 222
non-Gaussian velocity field, 128
nonlinear Langevin equation, 261
nonlinear Langevin equations, 260
nonlinear mixing, 32
nonlinear partial differential equations, 110
nonlinear systems, 110
nonlinearity, 20
normal coordinates, 19
lattice vibrations, 19
normal dimension, 205
normal dimension of coupling constants, 217
normal frequencies, 19
normal modes, 19
normalization, 50
number density, 93
numerical evaluation of the recursion relation, 59
numerical simulation of the NSE, 281
numerical simulations of the Navier-Stokes
equation, 132

observable, 127

occupation number representation, 296
odd-order moments, 115

one loop approximation, 126
one-dimensional Ising model, 310
one-dimensional spectrum, 144
one-particle irreducible diagram, 246
one-particle reducible diagram, 246
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order parameter, 148, 151, 168
ordered phase, 75

pair correlation, 149, 150, 161
pair correlation of velocities, 129
pair-correlation
in wave number space, 213
pair-correlation tensor, 113
para-ferromagnetic transition, 38
parabolic velocity profile, 41
parameter flow, 60
partial average, 188
partial summation, 103, 120, 246
particle theory, 152
partition function, 12, 21, 50, 309
d = 1 Ising model, 54
Gaussian model, 210
invariant under RGT, 183
lattice vibrations, 17
magnetic lattice, 46
single-spin, 311
partition function Z, 307
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partition function for a linear chain of N + 1 spins, 311

partition function invariant under RGT, 190
partition functional, 200, 201, 230
Pauli-Villars regularization, 229
percolation, 60, 62
bond, 61
cluster, 61
coarse-graining transformation, 63
critical exponent, 63
site, 61
periodic boundary conditions, 89
permanent magnetization, 73
perturbation expansion, 270
in k-space, 245
in x-space, 240
perturbation theory, 21
in x-space, 237
phase coupling, 277
phase space, 94
photon propagator, 231
photonic mass, 231
Planck’s constant /2, 94
plasma, 10
Poisson’s equation, 78
potential energy, 15
Potts model, 152
power-law for the force covariance, 274
pressure
instantaneous, 306
thermodynamic, 306
preturbation, 197
primitive expansions, 121
primitive perturbation series, 121
primitive power series, 120
probability distribution, 113
normalization, 50
probable distribution, 300
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problem of diverging integrals, 234
propagator, 129
renormalized, 134
propagator function, 129
proper vertex, 247
proper vertex function, 235

quantum assembly, 295
quantum field theory, 228
quantum mechanics, 33
quasi electron, 20
quasi-particle, 20

random force, 110, 262, 270
random forcing, 130
random noise, 110, 261
ranges, 276
rescaling, 64
real-space lattice, 132
real-space RG, 41
reciprocal lattice, 132
recurrence relation, 21
recursion relation, 47, 273, 311
recursion relations, 222
recursive scaling, 44
reduced external magnetic field, 191
reduced free energy, 190
reduced magnetic field, 158
reduced temperature, 191
reduced variables, 158
reducible

diagrams, 246
reducible diagrams, 124
regularization, 38, 229, 231, 266
relations between critical exponents from RG, 190
relations between the exponents, 187
relationships between critical exponents, 147
relevant field, 224
relevant fields, 191
relevant variable, 190
renormalization, 10, 38, 126, 203, 229, 266
renormalization condition, 250
renormalization constant, 234, 235, 253
Renormalization Group, 41
renormalization group, 21, 38, 147, 182, 234
renormalization group transformation, 57, 60, 182
renormalization group transformation in wave number

space, 202

renormalization invariance, 234
renormalization methods, 31
renormalization of the coupling constant, 57
renormalization process, 20, 120
renormalized charge, 11
renormalized coupling constants, 215
renormalized coupling constant X, 235
renormalized field, 234
renormalized Green’s function, 31
renormalized Hamiltonian, 215

renormalized mass m, 235
renormalized perturbation expansion, 38, 126
renormalized perturbation theories, 129
renormalized propagator, 272
renormalized response function, 129
renormalized viscosity, 289
repelling fixed point, 48, 190
resolved eddies, 275
response function, 26, 71, 129, 149, 160
infinitesimal, 134
reversion of power series, 120, 248
Reynolds number, 266, 275
as control parameter, 112
local, 266, 287
RG, 38, 147, 151, 182
applied to toy models, 53
calculation
fixed point, 289
field-theoretic, 228
the general idea, 39
turbulence at large wave numbers, 284
RG at large wave numbers, 268
RG equations, 214, 222
RG transformation, 263, 268
RG transformation of the Hamiltonian, 184
RGE, 236
RGEs
differential, 222
RGT, 182, 184, 185, 202, 205, 215, 217, 218, 262, 267
eigenvalue equation, 187
eigenvalues, 186
eigenvectors, 186
group closure property, 186
linearization, 185
perturbative implementation, 218

scalar field, 201, 218
scalar field theory, 8, 127, 201, 237
scale dimension, 204
scale enlargement, 235
scale factor, 202
scale invariance, 40
scale separation, 282, 290
scale-invariance, 268
scaled recursion relation, 289
scaling, 41, 147
scaling dimension, 197, 204
anomalous, 203
normal, 203
scaling field, 60
scaling fields, 189, 191
scaling laws for critical exponents, 206
scaling parameter, 155
scaling relation, 155, 157
scaling theory, 147, 151
scaling transformation, 42, 235
Schrodinger equation, 298, 313, 316
Schwinger regularization, 229
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screened potential, 78, 230 symmetry-breaking perturbation, 160
second moment of the velocities, 113 system point in phase space, 94
second quantization, 35

second virial coefficient, 103
second-order vertex function, 249
self-consistent assumption, 74

Taylor microscale, 137

Taylor microscale A

self-consistent field potential, 78 Tagle ;i}l;gfnlgﬁltzofl;fn%lersullg;ﬁhl;2
self-energy Z(k)’ 247 the continuum limit, 198
self—p.res:ervmg state, 137 thermal agitation of the spins, 261
self—s¥m¥lar'structure, 43 thermodynamic free energy, 308
self-similarity, 160, 268 thermodynamic limit, 178

series
total turbulent energy, 136
Borel summable, 31 transitions

not convergent but asymptotic, 238 symmetry-breaking, 75

) surpmable (B), 31 transitive property, 185
Sierpinski gasket, 44 transport power, 141
similarity, 41 transverse projector, 271
S}ngle']i)mm propagator, 230 trial Hamiltonian, 163
site variables, 159 triangle condition on wave numbers, 282
skewness factor, 133, 137 triple u™ conditional moment, 285
slightly imperfect gas, 93 triple nonlinearity, 266
slow variations in time, 260 turbulence
soft condensed matter, 260 exact correlation, 117
solution in series, 22 exact response function, 118
source term, 201 exact second moment, 117
space of coupling constants, 182 renormalization group, 274
spatial rescaling factor, 183 zero-order “model” system, 114

spatial rescal?ng factor, 235 zero-order response function, 119
spectral density, 136 zero-order second moment, 119
spectral simulations, 276 turbulence closure problem, 278
spherical models, 152 turbulence theory, 127

spm, 39', 53 . turbulent

spin-spin correlation, 174 moment closure problem, 113
spin—spin interactions, 72 turbulent cascade picture, 141

spins on a lattice, 161 turbulent energy transfer, 129
spontaneous magnetization, 41, 56, 71, 74 turbulent viscosities, 290

stable equilibrium, 48 two-body potentials, 95

static scaling hypothesis, 154 two-point correlation, 149, 240
stationary assembly, 300 two-term recurrence relationship, 23

stationary isotropic turbulence, 130, 132
stationary states, 315
stationary turbulence, 130
statistical ensembles, 295
statistical weight, 295

of a particular macrostate, 295
Stirling’s approximation, 299

ultraviolet cut-off, 37, 267

ultraviolet divergence, 37, 230, 231
universality, 148

unstable equilibrium, 48

upper critical dimension, 147, 178, 179

stirred fluid motion, 114, 260, 270 UV divergence and renormalization, 248
stirring force, 119

stirring forces, 262, 271 vacuum bubble, 244

stochastic estimate, 288 vacuum bubbles, 242

subgrid, 275 vacuum fluctuation, 244

subgrid eddy viscosity, 280 Van der Waals, 103

subgrid model, 276 variational method for the most probable
subgrid modeling problem, 275 distribution, 301

subgrid stresses, 275 vector field, 200

subgrid-scale, 275 vertex function, 248

sum over states, 12, 50 virial cluster expansion, 99, 258

susceptibility, 88, 249 Virial coefficients, 98
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virial coefficients, 93
virial expansion, 93

wave number (k) space, 276

wave number conservation
triangle requirement, 123

wave number modes, 111
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wave number space, 199

Weiss theory of ferromagnetism, 71
Wick’s theorem, 239, 242

Widom scaling hypothesis, 159, 182

zero-order model, 203
zero-order propagator, 272
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