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Chapter 1

Laws of Thermodynamics

Thermodynamics is a phenomenological, empirically derived, macroscopic description of the
equilibrium properties of physical systems with enormously many particles or degrees of freedom.
These systems are usually considered big enough such that the boundary effects do not play an
important role (thermodynamic limit). The macroscopic states of such systems are characterized
by various macroscopically measurable quantities which are related with each other in a specific
way. Much of the body of thermodynamics has been developed already in the 19** century long
before the microscopic nature of matter has been known. Thus, the principles of thermodynamics
do not rely on the input of such specific microscopic details. The three laws of thermodynamics
constitute the essence of thermodynamics.

1.1 State variables and equations of state

Equilibirum states described by thermodynamics are states which a system reaches after a long
waiting (relaxation) time. Therefore time is not a variable generally used in thermodynamics.
Most of processes discussed are considered to be quasistatic, i.e. the system is during a change
practically always in a state of equilibrium (variations occur on a time scale much longer than
relaxation times to the equilibrium).

1.1.1 State variables

The equilibrium state of a thermodynamic system is uniquely characterized by measurable
macroscopic quantities, generally called state variables (or state functions). We distinguish
intensive and extensive state variables.

e intensive state variable: homogeneous of degree 0, i.e. independent of system size
e extensive state variable: homogeneous of degree 1, i.e. proportional to the system size

Examples of often used state varibales are:

intensive extensive
T temperature S entropy
p  pressuer V' volume
H magnetic field M  magnetization
E  electric field P dielectric polarization
i chemical potential | N  particle number

Intensive state variables can often be used as equilibrium variable. Two systems are equilibrium
with each other, if their equilibrium variable are identical.



The state variables determines uniquely the equilibrium state, independent of the way this state
was reached. Starting from a state A the variable Z of state B is obtained by

Z(B):Z(A)+/ dZ:Z(A)—I—/ dz (1.1)
71 Ye
where 77 and 7, represent different paths in space of states (Fig. 1.1).
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X

Fig.1.1: Space of states: A and B are equilibrium states connected by paths y1 or vs.

From this follows for the closed path v = v — vs:

fdzzo. (1.2)

This is equivalent to the statement that Z is an ezact differential, i.e. it is single-valued in the
space of states. If we can write Z as a function of two independent state variables X and Y (see
Fig.1.1) then we obtain

07 07 0 (07 o (07
dZ = | —= | dX — | dY ith — | == =|=—= | = . (1.3
(%), 2 Gr) o [ap () - lox ()., - 09
The variable at the side of the brackets indicates the variables to be fixed for the partial deriva-

tive. This can be generalized to many, say n, variables X; (i = 1,...,n). Then n(n — 1)/2
conditions are necessary to ensure that Z is an exact differential:

" /07 o (0Z 9 (07
7 = X; with | o= -
iz=7 <3Xi>X#_d wit [axk <8Xi)X_ . [axi <8Xk>XjJX
i J#k

i=1 i ok

(1.4)
As we will see later not every measurable quantity of interest is an exact differential. Examples
of such quantities are work and heat.

1.1.2 Temperature - equilibrium variable

Temperature is used as an equilibrium variable which is so essential to thermodynamics that the
definition of temperature is sometimes called 70" law of thermodynamics”. Every macroscopic
thermodynamic system has a temperature 1" which characterizes its equilibrium state. The
following statements apply:



e In system which is in its equilibrium the temperature is everywhere the same. A system
with an inhomogeneous temperature distribution, 7°(7) is not in its equilibrium (a heat
current proportional to VT (7) flows in order to equilibrate the system; such a system
evolves in time).

e For two systems, A and B, which are each independently in thermal equilibrium, we can
always find the relations: T4 < T, Ta > T or T4 = Tp.

e The order of systems according to their temperature is transitive. We find for systems A,
B and C, that T4 > Tp and T > T¢ leads to T4 > 1.

e The equilibrium state of two systems (A and B) in thermal contact is characterized by
Ta =Tp = Taup. If before equilibration 7% > T}, then the equilibrium temperature has
to lie between the two temperatures: T > Taup > Tg.

Analogous statements can be made about other intensive state variables such as pressure and
the chemical potential.

1.1.3 Equation of state

The state of a thermodynamic system is described completely by a set of independent state
variables (Z1, Za, ..., Zy) which defines the space of all possible states. Within this space we find
a subspace which represents the equilibrium states and can be determined by the thermodynamic
equation of state

f(Z1,...,Z,)=0. (1.5)

The equation of state can be determined from experiments or from microscopic models through
statistical physics, as we will see later.

Ideal gas: As one of the simplest examples we consider the ideal gas which is a system of
independent identical atoms or molecules. In real gases the atoms interact with each other such
that at low enough temperature (7' < T boiling temperature) the gase turns into a liquid. The
ideal gas conditions is satisfied for real gases at temperatures T > Tp.

Fig.1.2: Equilibrium states of the ideal gas in the p — V — T-space.

The equation of state is given through the Boyle-Mariotte-law (~ 1660 - 1675) und the Gay-
Lussac-law (1802). The relevant space of states consists of the variables pressure p, volume V'
and temperature T and the equation of state is

pV =nRT = NkgT (1.6)



where n is the number of moles of the Gas. One mole contains N4y = 6.022 - 10*® particles
(atoms or molecules).! NN is the number of gas particles. The gas constant R and the Boltzmann
constant kp are then related and given by

R 23 J

oder kp=— =1381-10" 7 (1.7)

=8.314
=83 KMol Ny

The temperature T entering the equation of state of the ideal gas defines the absolute temper-
ature in Kelvin scale with T'= 0K at —273.15°C.

1.1.4 Response function

There are various measurable quantities which are based on the reaction of a system to the
change of external parameters. We call them response functions. Using the equation of state
for the ideal gas we can define the following two response funtions:

1 [0V 1

isobar thermal expansion coefficient « = e (8T>p =7
1 1

isothermal compressibility K = —— <6V> = -
V\op ), D

i.e. the change of volume (a state variable) is measured in response to change in temperature 7'
and pressure p respectively.? As we consider a small change of these external parameters only,
the change of volume is linear: AV o« AT, Ap, i.e. linear response.

1.2 First Law of Thermodynamics

The first law of thermodynamics declares heat as a form of energy, like work, potential or
electromagnetic energy. The law has been formulated around 1850 by the three scientists Julius
Robert Mayer, James Prescott Joule and Hermann von Helmholtz.

1.2.1 Heat and work

If we want to change the temperature of a system while fixing state variables such as pressure,
volume and so on, we have to transfer a certain amount of heat dQ) from or to the systems by
putting it into contact with an infinite heat reservoir. In this context we can define the specific
heat C), (Cy) for fixed pressure (fixed volume),

5Q = C,dT (1.8)

Heat @ is not a state variable, indicated in the differential by dQ) instead of d@Q).
The work W is defined analogous to the classical mechanics, introducing a generalized coordinate
q and the generalized conjugate force F,

SW = Fdq . (1.9)

Analogous to the heat, work is not a state variable. By definition 6W < 0 means, that the
system ”does” work. A form of §W is the mechanical work

SW = —pdV (1.10)

LAt a pressure of 1 atm = 760 Torr = 0.81 bar = 0.81 - 10° Pa (Nm™?2) the volume of one mole of gas is
vV =224-10"m".
27sobar”: fixed pressure; “isothermal”: fixed temperature.



or magnetic work

oW = HdM (1.11)
The total amount of work is the sum of all contributions
SW =" Fidg; . (1.12)
i

The first law of thermodynamics may now be formulated in the following way: Each thermo-
dynamic system possesses an internal energy U which consists of the absorbed heat and the
work,

dU = 6Q + 0W = 6Q + > Fidg; (1.13)

In contrast to @ and W, U is a state variable and is conserved in an isolated system. Alternative
formulation: There is no perpetuum mobile of the first kind, i.e.; there is no machine which
produces work without any energy supply.

Ideal gas: The Gay-Lussac-experiment (1807)2 leads to the conclusion that the internal energy U
is only a function of temperature, but not of the volume or pressure, for an ideal gas: U = U(T).
Empirically or in derivation from microscopic models we find

3
§Nk'BT + Uy single-atomic gas

U(T) = - (1.14)
§N kT + Uy diatomic molecules ,

The difference for different molecules originates from different internal degrees of freedom. Gen-
erally, U = gN kpT with f as the number of degrees of freedom. This is the equipartition law.*
The equation U = U(T,V,...) is called caloric equation of state in contrast to the thermodynamic
equation of state discussed above.

1.2.2 Thermodynamic transformations

In the context of heat and work transfer which correspond to transformations of a thermody-
namic system, we introduce the following terminology to characterize such transformations:

e quasistatic: the external parameters are changed slowly such that the system is always
approximatively in an equilibrium state.

e reversible: a transformation can be completely undone, if the external parameters are are
changed back to the starting point in the reversed time sequence. A reversible transfor-
mation is always quasistatic. But not every quasistatic process is reversible (e.g. plastic
deformation).

e isothermal: the temperature is kept constant. Isothermal transformationsw are generally
performed by connecting the thermodynamic system to an ”infinite” heat reservoir of given
temperature T', which provides a source or sink of heat.

e adiabatic: no heat is transfered into or out of the system, 6@ = 0. Adiabatic transforma-
tions are performed by decoupling the system from any heat reservoir. Such a system is
thermally isolated.

e cyclic: start and endpoint of the transformation are identical, but generally the path in
the space of state variables does not involve retracing.

3Consider an isolated vessel with two cambers separated by a wall. In camber 1 we have a gas and camber
2 is empty. After the wall is removed the gas expands (uncontrolled) in the whole vessel. In this process the
temperature of the gas does not change. In this experiment neither heat nor work has been transfered.

4A single-atomic molecule has only the three translational degrees of freedom, while a diatomic molecule has
additionally two independent rotational degrees of freedom with axis perpendicular to the molecule axis connecting
to two atoms.



1.2.3 Application of the first law

The specific heat of a system is connected with the heat transfer §(). For a gas this is expressed
by

ou oU
= — = = — T — . 1.1
0Q = dU — W = dU + pdV <6T>Vd +<8V)TdV+pdV (1.15)
The specific heat at constant volume (dV = 0) is then
Q ou
S i = [ = . 1.1
ov=(ar), = (or), 419

On the other hand, the specific heat at constant pressure (isobar) is expressed as

= (i), = (o), [aw), = (o), )

C,—Cy = {(%)Tﬂo} (?T/)p : (1.18)

For the ideal gas we know that U does not depend on V. With the equation of state we obtain

oU ov nR
<8V)T_0 und (8T>p_ = (C,—Cy=nR=Nkp. (1.19)

which leads to

p

As a consequence it is more efficient to change the temperature of a gas by heat transfer at
constant volume, because for constant pressure some of the heat is compensated by the transfer
of mechanical work 6W = —p dV.

1.3 Second law of thermodynamics

While the energy conservation stated in the first law is quite compatible with the concepts of
classical mechanics, the second law of thermodynamics is much less intuitive. It is a statement
about the energy transformation. There are two completely compatible formulations of this law:

o Rudolf Clausius: There is no cyclic process, whose only effect is to transfer heat from a
resevoir of lower temperature to one with higher temperature.

e William Thomson (Lord Kelvin): There is no cyclic process, whose effect is to take heat
from a reservoir and transform it completely into work. ”There is no perpetuum mobile
of the second kind.”

1.3.1 Carnot engine

A Carnot engine performs cyclic transformations transfering heat between reservoirs of different
temperature absorbing or emitting work. This type of engine is a convenient theoretical tool to
understand the implications of the second law of thermodynamics. The most simple example is
an engine between two reservoirs.

reservoir 1 T,
SF
W= -&
@2
reservoir 2 T,

10



This machine extracts the heat )1 from reservoir 1 at temperature 77 and passes the heat (o
on to reservoir 2 at temperature 2, while the difference of the two energies is emitted as work:
W = @1 — Q2 assuming 17 > T»>. Note, that also the reversed cyclic process is possible whereby
the heat flow is reversed and the engine absorbs work. We define the efficiency n, which is the
ratio between the work output W and the heat input Q;:

W Q1 —Q

= —=—""x<1. 1.20

T Q1 (1.20)

Theorem by Carnot: (a) For reversible cyclic processes of engines between two reservoirs the
ratio 0 T
1 1

— =—=>0 1.21

Q: Ty (1.21)

is universal. This can be considered as a definition of the absolute temperature scale and is
compatible with the definition of T" via the equation of state of the ideal gas.
(b) For an arbitrary engine performing a cyclic process, it follows that

T
g; < i (1.22)

Proof: Consider two engines, A and B, between the same two reservoirs

reservoir 1 T,

Q, Q
- O
Q, Q;

reservoir 2 TQ

The engine B is a reversible engine (= Carnot engine) while A is an arbitrary cyclic engine. The
cycles of both engines are chosen so that Q2 = Q) leaving reservoir 2 unchanged. Thus,

W=0Q1— Q2
= W =Q -0 (1.23)
W= Q) - ¢
According to the second law (Kelvin) we get into a conflict, if we assume W > W', as we would

extract work from the total engine while only taking heat from reservoir 1. Thus, the statement
compatible with the second law is W < W’ and Q1 < @ such that,

/
T
Q1 _ Q% =1, (1.24)
QQ Qz T2
The equal sign is obtained when we assume that both engines are reversible, as we can apply
the given argument in both directions so that W < W' and W > W' leads to the conclusion

W = W’. This proves also the universality. From this we can also conclude that a reversible
engine has the maximal efficiency.

1.3.2 Entropy

Heat is not a state variable. Looking at the cycle of a Carnot engine immediately shows this
7{ 0Q #0, (1.25)

11



so 0@ is not an exact differential. We can introduce an integrating factor to arrive at a state
variable:
oQ

dsS = e with ?{dS =0 (1.26)
which works for the simple cyclic Carnot process:
fd5—+—0 (1.27)

and may be extended straightforwardly to any reversible cyclic process. S is the entropy.

Clausius’ theorem: For any cyclic transformation the following inequality holds:

fﬁ5§0 (1.28)

and the equality is valid for a reversible transformation.

The proof is simply an extension of Carnot’s theorem. The entropy as a state variable satifies
the following relation for a path of a reversible transformation from state A to B:

B
/ dS =S5(B)—-S(4). (1.29)
A
In the case of an arbitrary transformation we find
B
/ oQ < S(B)-S(A). (1.30)
a4 T

Ideal gas: We first look at a reversible expansion of an ideal gas from volume Vi to V5 while
keeping contact to a heat reservior of temperature 7. Thus the expansion is isothermal, and the
internal energy U of the gas does not change as it does only depend on temperature. During
the expansion process the ideal gas draws the heat ) which then is transformed into work:

Vo Ve
AU=0 = Q=-W= | pdV=NkgTh|—) . (1.31)
Vi Vi
where we have used the equation of state. The change of entropy during this change is then
easily obtained as

2
0Qrev @ |2
ASrey = = — = Nkgl . 1.32
Analogously the entropy of the reservoir changes,
(ASwr) . = —2 = (AS) (1.33)
revires — T T rev/gas ’

such that the entropy of the complete system (ideal gas + reservoir) stays unchanged, ASytq; =
ASpes + ASgqs = 0. In turn the gained work could be stored, e.g. as potential energy.

Turning now to an irreversible transformation between the same initial and final state as before,
we consider the free expansion of the gas as in the Gay-Lussac experiment. Thus there is no
work gained in the expansion. The entropy change is the same, as S is a state variable. Since
the system is isolated the temperature and the internal energy have not changed. No heat was

received from a reservoir, (AS), ., = 0. Thus to the total entropy has increased

ASiotal = ASgas >0 (134)

This increase of entropy amounts to a waste of work stored in the initial state. The free expansion
does not extract any work from the increase of volume.

12



1.3.3 Applications of the first and second law

The existence of the entropy S as a state variable is the most important result of the second law
of thermodynamics. We consider now some consequences for a gas, such that work is simply
O0W = —pdV. For a reversible process we find

TdS = 6Q = dU — §W = dU + pdV . (1.35)

Both dS and dU are exact differentials. We rewrite

1 P ([0S 0S
dS = —dU + ZaV = <8U>VdU+ <8V)Udv. (1.36)

From these we derive the caloric equation of state

<§5> :% = T=TWV) = U=UTV), (1.37)
y

and the thermodynamic equation of state

@5)(]:2}; = p=THT,V). (1.38)

Taking S = S(T,V) and U = U(T,V) leads us to

oS oS 1 P
== T — == =dV . 1.
ds <8T>Vd + <6V>Tdv TdU—I— TdV (1.39)
Using
ou ou
dU = — | dT — | dV 1.40
(57), 7+ (iv), 1
we obtain | /U ) oU
=== T+ =< = . 1.41
i5=7 (o), T+ (5w )+ .
The comparison of expressions shows that
a8 oU

Since dS und dU are exact differentials it follows that
1[0 [oU 1 oU 1 0 (oU Op
— | = = =— || = = = — . 1.4
7 ov <8T>V]T r [(aV>T+p] 7 {lor <aV>JV ’ <8T)V} (143)

leading eventually to
oU 8]9 2 0 p
— | =T|=) —-p=T"|== . 1.44
(o), =7 (57), 7= (r7), .

Knowing the thermodynamic equation of state, p = p(T,V,...) allows us to calculate the volume
dependence of the internal energy. Interestingly for the ideal gas we find from this,

(gg)T =0 & p=TfV) (1.45)

This result was previously derived based on the outcome of the Gay-Lussac experiment. Now it
appears as a consequence of the second law of thermodynamics.

13



1.4 Thermodynamic potentials

Generally we encounter the question of the suitable state variables to describe a given thermo-
dynamic system. We introduce here several thermodynamic potentials for the different sets of
variables, which have convenient properties.

In order to understand the issue here we consider first the internal energy U:

dU = TdS + > Fidg; + > _ p;dN; (1.46)
i J

where we use again generalized forces F; and coordinates ¢; in order to describe the work.

Additionally we consider the possible change of the amount of matter in the system, i.e. the

change of the particle number NN;. The corresponding conjugate variable of N is the chemical

potential u;, the energy to add a particle to the system.
This differential provides immediately the relations

() () e (B) wam
S qi,N; 4 S,Nj,qi/;ﬁi Nj S,qi,Nj/;éj

These simple forms qualify the set S, ¢; and p; as the natural variables for U. Note that the
relations would more complicated for the variables (7', g;, ;) for example.
In these variables it is now also easy to obtain response functions. The specific heat results from

-1
82U> <8T> T (62U>
g Y el - = Cun =T\ == ) (1.48)
<852 @i, N; 08 qi,N; CaN; e 052 i>V;

or for a gas (0W = —pdV') we find

02U p 1 1| [/0°U
- — R = — = — _— ]..4
(aW)s,Nj ((‘W)S,Nj R (av2>s,NJ - 0

providing the adiabatic compressibility (dS = 0 no heat transfer).

There are also important differential relations between different variables based on the fact that
dU is an exact differential. These are called Maxwell relations. For simple one-atomic gas they
are expressed as

9 (oU _ |9 (9U N oy  __ (% (1.50)
VDS )yx|yy [95\OV)sul, ovV)sn \0S),n

Analogously we obtain

ory (o Y _ (o s

ON S,v_ 958 )y N ’ ON S,V_ oV )sn ' ’
The internal energy as U(S, g;, IV;) yields simple and convenient relations, and is in this form
called a thermodynamical potential.

Note that also the entropy can act as a thermodynamic potental, if we use U = U(S,V, N) and
solve for S:

1 Fi Hi
— N = —dU — —dg; — —dNj . 1.52
S=SU,V,N) = dS TdU % quZ E@ Td i (1.52)
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1.4.1 Legendre transformation to other thermodynamical potentials

By means of the Legendre transformation we can derive other thermodynamical potentials of
different variables starting from U(S, ¢;, N;).> The thermodynamic system is again a gas so that

U=U(S,V,N) = dU=TdS—pdV +pudN (1.56)

Helmholtz free energy: We replace the entropy S by the temperature T':

: ou :
F=F(T,V,N) —1gf{U—S (35>V7N} = 1%f{U—ST} (1.57)

leading to the differential

oF OF oF
dF = =5dT — pdV + pudN = S:—<> ,pz—() ,,uz() .
V,N V' )rn ON )y

) )

The resulting response functions are

(1.58)
O*F 1
CV =-T <> s RT = —
012 V.N |4

OPF -
— . 1.59
(W)T,N] (59
Moreover, following Maxwell relations apply:
oY (95 o5\ __(ow B\ () e
or )y n oV T7N’ ON ) 1y oT V,N’ ON )1y oV )rn

Enthalpy: We obtain the enthalpy by replacing the variable V' by pressure p:

: ou :
H=H(S,p,N) _H‘}f{U_V<6V>s,N} —11‘}f{U +pV'} (1.61)

with the exact differential

OH OH OH
atr=ras +vapepdy 7= (50) v=(G0) u=(50) - ae
98 ), N op ) gn ON ) g,

An example of a response function we show the adiabatic compressibility

1 (0°H
- (== . 1.
" 4 < op? )S,N (163)

SLegendre transformation: We consider a function L of independent variables x,, z, ... with the exact differ-
ential

dL = Xde +Ydy+ Zdz+--- . (1.53)
with XY, Z, ... being functions of x,y, z,.... Wie perform a variable transformation
= . . oL
L — L—H;f{LXx}—u;f{Lx<8x>y,zw} (1.54)
T, Y, 2y - X,y,z,...
from which we obtain -
dL = —xdX +Ydy+ Zdz+ - - . (1.55)

The variable x is replaced by its conjugate variable X.
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The Maxwell relations read
(G )on=(35),, o (o), = (%), (v), (), oo
Op SN oS p7N’ ON Sp oS p7N’ ON Sp Op S,N' '

Gibbs free Enthalpy: A further potential is reached by the choice of variables T, p, N:

‘ oF : .
G=G(T,p,N)= 11‘}f {F -V (W)T,N} = H‘}f{F +pV}= glé{U —TS+pV}=uN (1.65)
with

oG oG oG
dG = —=SdT+Vdp+pudN - =S5= () V= <> = () , (1.66)
or), n ) 1N ON )1,

In this case simple response functions are

0%G 1 /0%G
- 1r(%=Z - (%= . 1.
Cr <8T2>M’ o V<3PQ>T,N (167)

)

and the Maxwell relations have the form,
(3) = Gr), (), =), G ) (5), 0o
o) 1N oT N "\ ON Tp oT N "\ ON Tp o) ryN ) ’

This concludes the four most important thermodynamic potentials defining different sets of
natural state variable which can be used as they are needed. We neglect here the replacement
of N by pu.

1.4.2 Homogeneity of the potentials

All thermodynamic potentials are extensive. This is obvious for the internal energy . If a system
with a homogeneous phase is scaled by a factor A, then also U would scale by the same factor:

S — \S
V= AV = U= \U(S,V,N) = U(\S,\V,AN) (1.69)
N — AN

Note that all variables of U are extensive and scale with the system size. Since the conjugate
variable to each extensive variable is intensive, it is easy to see that all other thermodynamic
potential are extensive too. For example the free energy

F— \F S=- <8F) — AS=- <8)\F) (1.70)
o' )y n or )y

Note that all state variables which are used as equilibrium parameters (T, p, p, ..) are intensive

and do not scale with the system size.

Gibbs-Duhem relation: We examine the scaling properties of the Gibbs free energy for a homo-
geneous system:

d oG
GUTp.N) = LG p AN =N (50) = (1.1)
T.p

This defines the chemical Potential ;1 as the Gibbs free energy per particle. This leads to the
important Gibbs-Duhem relation

dG = —SdT + Vdp + pdN = pudN + Ndu =  SdT — Vdp+ Ndu =0. (1.72)

which states that the equilibrium parameters 7', p and @ cannot be varied independently.
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1.4.3 Conditions of the equilibrium states

Depending on the external conditions of a system one of the thermodynamic potential is most
appropriate to describe the equilibrium state. In order to determine the conditions for the
equilibrium state of the system, it is also useful to see "how the equilibrium is reached”. Here
Clausius’ inequality turns out to be very useful:

TdS > 5Q . (1.73)

Let us now consider a single-atomic gas under various conditions:

Closed system: This means dU = 0, dV = 0 and dN = 0. These are the variables of the potential
‘entropy’. Thus, we find
dS >0 general
(1.74)

dS =0 in equilibrium

The equilibrium state has a maximal entropy under given conditions. Consider now two subsys-
tems, 1 and 2, which are connected such that internal energy and particles may be exchanged
and the volume of the two may be changed, under the condition

U=U;+Uy=const. = dU; = —dUsy
V=Vi+V,=const. = dVj=—-dVs (1.75)
N = Ny + Ny =const. = dNi1 = —dNy

The entropy is additive,
S = S(U, V, N) = S(Ul,‘/l,Nl) + S(UQ,‘/Q,NQ) =51 +S5y with dS =dS1+dSs (1.76)
We can therefore consider the equilibrium state

0=dS =dS1+dS:

851> (852) <8S1> (852)
_ (05 (9% a4+ 4 () (92 av;
{<8U1 Vi,N1 U Va,No ' o1 U1,N1 Va Uz,N2 '
351> ([“)Sg)
+ < —\ dN,
{ ONy ) gy \ONz )y,

1 1 P P2 1o, p2
- (Tl‘n)d“*(ﬂ‘Tg)d‘”l*(‘ﬂ*n)d“
(1.77)
Since the differentials dU;, dV; and dNN; can be arbitrary, all the coefficients should be zero,
leading the equilibrium condition:

T=T1=T,, p=pr=p2 and pu=p; = us. (1.78)

These three variables are the free equilibrium parameters of this system. As the system can be
divided up arbitrarily, these parameters are constant throughout the system in equilibrium.

Analogous statements can be made for other conditions.
Isentropic, isochor transformation of closed system: dN = dS = dV = 0 implies

dU <0 general

dU =0 in equilibrium (1.79)

dU <TdS=0 = {
with (7, p, p) as free equilibrium parameters.
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Systems with various conditions

fixed process equilibirum | free equilibrium
variables direction condition parameters
U, VN | Sincreasing | S maximal T,p,p
T,V,N | F decreasing | F minimal D, b

T,p, N | G decreasing | G minimal W
S,V,N | U decreasing | U minimal T,p, 1
S,p, N | H decreasing | H minimal T, i

1.5 Third law of thermodynamics
Nernst formulated 1905 based on empirical results for reversible electrical cells the law

lim (T, 45, N;) = o (1.80)

where Sy does depend neither on ¢; nor on IVj, i.e.

lim < 05 ) =0 und lim < 05 ) =0. (1.81)
70 \ Ogy izt NjiT 70 \ONj @i,N; ;1T

Planck extended the statement by introducing an absolute scale for the entropy, Sp = 0, the
normalization of the entropy. This statement should be true for all thermodynamic systems.”
From this we obtain for the entropy as a function of U and V/, that the curve for S = 0 defines
the ground state energy U and the slop in S-direction is infinite (1/7" — oo for T' — 0).

Uo(\//S:O)

-
T

U

We consider now some consequences for some quantities in the zero-temperature limit for a gas.
For the specific heat we find

_ (95 o)
C’V_T<8T>V N S(T,V)—/O Har, (1.82)

SNote, that there are exceptions for systems with a residual entropy, as we will see later.
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which yields for T'= 0 the condition,

%12}) Cy(T)=0, (1.83)

in order to keep Cy /T integrable at T' = 0, i.e. Cy(T) < aT*° with € > 0 for T" — 0. Note
that in a solid the lattice vibrations lead to Cy oc T and the electrons of metal to Cy o T.
Analogously we conclude for C:

S(T,p) = /0 ! Cpgl) ar’ = Jim. Cy(T) = (1.84)
Moreover, o
Jim %V =0. (1.85)
holds, since c_co o -
GG _ (aT>V <6T>p | (1.56)

When we use the Maxwell relation

0 aS
Py (= (1.87)
or ), ov ),
we arrive at the result (1.85). Further examples can be found among the response functions
such as the thermal expansion coefficient

1 /0V 1 /0S
_ — (2T — _ | = 1.
=y <8T>p v (8p>T’ (1.88)

which obviously leads to limp_,g @ = 0. Similar results can be found for other response functions.
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Chapter 2

Kinetic gas theory

In this chapter we give a first discussion of dilute gases of N particles, based on a statistical
concept. Although we know the equation of motion of all particles in principle, it is neither
our intention nor our capability to deal with the complex problem of the motion of individual
particles, if N is very large. We consider the system as a large entity which allows us to treat it
on a statistical level.

2.1 Statistical formulation

For the purpose of a statistical description we introduce here the distribution function f(7,p,t)
whose argument is a position (7, p) in the particle phase space T and the time ¢. This distribution
function is defined in the following way:

f(7,p,t)d®>r d>p = number of particles in the small phase space

2.1
volume d3rd®p around the position (7, p) at the time ¢, (2.1)

where it is important that d®rd®p is large enough to contain many particles, but very small
compared to the total phase space volume (smaller than the characteristic length scales on
which the distribution function changes). An alternative and equivalent definition for large N
is

f(7,p,t)d®>r d>p = N x probability that a particle is found in the

2.2
volume d3rd®p around the position (7, p) at the time t. (2.2)

Based on this definition the following relations hold:
N = / FF ) &Prd’p, g (7t) = / FFEBY) Ep, ny(pit) = / fFFE P &Pr, (2.3)
T T T

where n,(7,t) and n,(p,t) are the particle density at the point * and the density of particles
with momentum p, respectively, at the time ¢.

Now we consider the temporal evolution of f(7,p,t). The volume d3rd®p at (¥,p) in Y-space
moves in the infinitesimal time step &t to d3r'd®p’ at (7, ") = (¥ + 67, + 0p) where 67" = G5t
and 65 = Fot. Here, ¥ = p/m is the particle velocity (m: particle mass) and F = F(7) is the
force acting on the particles at 7.

If there is no scattering of the particles, then the number of particles in the time-evolving volume

is conserved: .
f(7+T6t, 5+ Fot,t + 6t) d>' d°p' = f(7,p,t) d*r &p (2.4)

Since the phase space volume is conserved during the temporal evolution (dr d®p = d®r' d3p’),
the distribution function remains unchanged,

f(F+ 06t + Fot, t + 6t) = f(F,p,t) (2.5)
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If we now include collisions of the particles among each other, then the number of particles is not
conserved anymore. A particle in the small volume d3r d®p scattering with any other particle
during the time step dt will be removed from this volume. On the other hand, other particles
may be placed into this volume through scattering processes. Thus, the more general equation
is given by

F(F+ 06t 5+ Fot,t + 6t) = f(F,5,t) + (g{) ot (2.6)
coll

which can be expanded leading to

0 oo rman e (O
(at—&-v-V,A-F-Vp) f(7,pt) = Df(F,p,t) = <8t>cou ) (2.7)

I 4

dp’ dqg’

dp dg

q
Fig. 2.1: Temporal evolution of the phase space volume d3p d3q.

The derivative D considers the change of f with the ”flow” in the motion in phase space.
The right-hand-side is the ”collision integral” taking the effect of collisions on the evolution of
f into account. Here many-body aspects appear.

2.1.1 Collision integral

In a two-particle collision, (p1,p32) — (P}, p5) we find the total momentum and energy as con-

served quantities (elastic collision).,
g = ~ — / /
pr+p2=p;+py and Ey+ Ey = Ey + Ey . (2.8)

with E = p?/2m. Of course, also the number of particles is conserved.

As indicated above there are two types of collision processes to consider, the ones which diminish
and those which enhance the number of particles inside the volume d®r d®p. We introduce the
transition probability in a collision as

- o do ,_, o
W (p1, 52 By, D) = d@(pl,pz;ﬂ,%ﬁ(pl + Pa — Py — Pb)0(E1 + E2 — Ey — E3) (2.9)
@\ /p] pl\\ //pl
0) 0)
\\pQ

RNy S

Fig. 2.2: Collision work in both time directions and the matriz elements satisfy a number of
symmetry relations.
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The following symmetries apply to the W. The collisions are inversion symmetric
W (P, D2 Py, D) = W (=P, —Pa; —P, —P5) (2.10)
and time reversal invariant,
W (P, 23 P, ) = W (=Y, —Pa; =P, —P2) - (2.11)
Moreover, the exchange of particles does not change W':
W (P, P2; P, ) = W (D2, s . PY) - (2.12)

Now we identify p; with 7 in the volume d®r d3p and write the collision integral as

<?9J;>cou = /ngpa d*pl dPpy W (B, Da; B, D) { F (7, 4 Y, ) — F(7t; (0, p3) } (2.13)
where F'(7,t;p1,p2) is a two-particle correlation function giving the probability to find at the
time ¢ two particles with momenta 7, and f,, in the volume d*r around point 7. The first term
describes the scattering of a particle into the volume dr d3p from two particles with momenta,
P} and ph, outside of d3r d3p. The second term stands for the opposite collision event.

Generally, the correlation functions F'(7,¢; p1,p2) are difficult to handle. Therefore we assume
”molecular chaos”, i.e. the momenta of the particles are completely uncorrelated. This leads to

F(’th;phpQ) ~ f(Faﬁlvt)f(FvﬁQ)t) ) (214)

leading to the well-known Boltzmann form of the collision integral

(%) = [ o W5 1,0 (S 710G ) = S}
coll

This equation (2.15) is known as the Boltzmann equation.

2.1.2 Collision conserved quantities

As mentioned above there are various quantities which are conserved in a two-particle collision:
particle number, momentum and energy. We denote these quanties as ¢(p) and the correspond-
ing density as

po(rt) = [ ol 77 (2.16)
with
ep) =1 particle number
pp)=a-p momentum (2.17)
P°
o(p) = om + V() energy

where @ is an arbitrary constant vector. We now claim that for any collision-invariant quantity
©(p) the following relation holds:

dp _ 3 of _
<a£0>00ll a /rd P SO(];) <at >coll -0 (218)
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For the proof of this statement we use the symmetries of W (7, pa; p, py). We can then write

8 — =
(pw) = / d3p d3p2 dgpll d3p/2 W(P7p2§171a272)
ot coll T

_ /T @ dpy dPp,, dpy W (5, o; 7y, )

X {60) + 9() — @lih) = @)} {7, 1T (7 0) — FO7 001 (71}
=0

(2.19)

2.1.3 H-theorem

For simplicity we consider now a homogeneous system without external forces. Then the dis-
tribution function does not depend on 7. Thus, the Boltzmann equation is reduced to the

form,
of(p,t) _ (of
o~ \ar) (2.20)
We define the functional
H(t) = /T @ F(B 0 (5 1) | (2.21)

whose time derivative is

) _ [ 20D

= - o L+ f(@ )] (2.22)

The following theorem applies for H(t).

Boltzmann’s H-theorem: For f(p,t) satisfying Boltzmann’s equation, generally the inequality

dH
<0 (2.23)

holds and the equal-sign applies, if the system is in equilibrium.
This theorem can be proven taking (2.20) and (2.22) to write

dH . R . .

= Td?’p d*py d’p &ply W (B, Fo; 7, 85) { (71, 6)f (B t) = F(B,0) f Py t) } [1+ I f (5 1)]
(2.24)

We introduce the short notation for f(pi,t) = f1 etc.. Using the same trick as in (2.19) we can

rewrite this equation as

dH
— = ngp d’py I’y Epy W (P, fo; 91, 05) (115 — ff2) [In(f fo) —In(fif3)] <0.  (2:25)

<0
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This statement is true under all choices of f. Moreover, dH/dt = 0 is only realized, if the
integrand is identical zero:

dH

— =0 e B[P t) = f(71,0)f (P2, 1) (2.26)

where the collision process is (7, p1) < (P}, 5). Under this condition f is not time-dependent
anymore and corresponds to the equilibrium situation.

The H-theorem implies that there is a ”prefered” direction for the time evolution of H. This
is, however, hard to understand within the (classical) mechanics which is formulated in a time-
reversal-invariant form. Thus, the inequality dH/dt < 0 seems not compatible. Boltzmann’s
theorem, however, relies on the particular form of the collision integral in the Boltzmann’s equa-
tion. In order to reach to this form particle-particle correlations had been neglected. Thus,
considering a concrete system the condition dH/dt < 0 does not hold perfectly, but on a statis-
tical level only. Any solution of the Boltzmann equation describing the evolution of a system
towards equilibrium satisfies the H-theorem.

There is in addition the objection based on Poincaré’s recurrence theorem which states that any
mechanical system would after a certain time approach any phase space configuration arbitrarily
close, which it had at at a given initial time. Also this theorem is incompatible with the rigorous
statement of the H-theorem. However, for a very large number of particles the recurrence time
is long and would in practice exceed the age of the universe.

2.2 Maxwell-Boltzmann-Distribution

2.2.1 Equilibrium distribution function

The time-invariance of H(t) indicates equilibrium. In view of the behavior of p,(t) in (2.16), we
can identify In f(p) by collision-invariant quantitites to satisty dH/dt = 0:

Info(f) = A+ B-p+CE. (2.27)

Consider the situation without potential V' (7), where E = p%/2m. We rewrite

) - - \2 - 5 \9
5 o, D A (P=Po) (7 —Po)”
A+ B p+C’—2m =A +072m —1na+072m =In fo(p) . (2.28)
Thus we obtain o
fo(p) = ae® =) /2m (2.29)

The prefactor is determined by the condition

N L o \9 2 2mm 3/2
n=— —/d?’pfo(ﬁ) :a/dspec(p_po) /Qm:a/d?’peCp /2m:a<>

"
_C\3/?
= a=n|-——
<2ﬂ'm>

where we assume that C < 0, since otherwise the integral would not converge. The mean
momentum () can be determined as the average

() = /d3p pfo(p) = “/d3p(ﬁ+ B0)eP /P = npy (2.31)

Thus, py represents a net drift of the particles which we can set to zero by the proper choice of
the reference frame. The energy is given by

2 2 3/2
_ /PN 3. P cpjam _ d/ 3 cpram _ 4 (2mm
(E) <2m> “/‘”’Qme “c | 4re “ac\ =c

3 (2mm)3/? 3
2

(2.32)

BENCIORE

c
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We will see below that C' = —1/kpT = —f identifying (E) as the internal energy of a dilute gas
of structureless particles: ¥ = (E) = 3nkpT and

3/2
fo@) =n </6> e PP%/2m (2.33)

2mm

Some quantities of interest are the most probable momentum p and the mean square momentum.
In the three-dimensional space the effective distribution is

2
=0 = pp=g—. (2.34)
pP=pPm ﬁ

On the other hand, the root mean square of the momentum, p;,,s is defined by

P(P)ZaPQe_BPQ/Qm = di;g))

1 3
Poms = n/d3p P’ folp) = % : (2.35)

Note that prms 7# Pm-

04——T—

03

2=

0.1

P/P,

Fig. 2.3: Momentum distribution of an ideal gas in equilibrium. Maximal (p,) and
ro0t-mean-square momentum (p,«ms) are not identical.

2.2.2 Relation to equilibrium thermodynamics - dilute gas

Let us find the connections to the thermodynamics. First we define the pressure which is given
as the average force per area transfered to a wall. Let the z-axis be the normal direction on a
wall with specular reflection. A particle reflected at this wall reverses its momentum component
P2, loosing the momentum 2p, to the wall. The density of electrons being reflected with this
momentum per time unit is given by

p-
—fo@)d’p,  p.>0 (2.36)

such that the pressure is defined as
2

Pz 3 2 2a 3 p2 —5b 2
P= d®p 2p,—= = | Epp.= = | &®p—e T = Z(E) 2.37
/pz>0 p2p mfo(ﬁ') / pp mfo(m 3 / py e B 3< ) (2.37)

which is consistent with the dilute (ideal) gas: P = nkgT. We now consider the functional H
at equilibrium,

H= /dSp folF) [ma - 2’;,3] — nln [n (25>3/2] — B(E) . (2.38)

™m
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A further step towards thermodynamics is now to identify H with the entropy, which is also
suggested by the H-theorem, reminding on Clausius inequality. The connection is given by

S =—kgVH. (2.39)

We would like first to look at the variation of S for fixed N and V. Thus, we use the relation
3N 3N

U
BBy =f =50 and =00 (2.40)
From this we obtain
3 N 3 3
S = ikBNan — kpN [IDV + 5111]\7 ~3 + const. . (2.41)
This expression is used to obtain,
1
b= kT
1 oS 3kpN U 3
== (== =—-—— = =_ == 2.42
T (OU)V;N > U (B) =7 = kT (242)
N
P=—kpT
VB
Another relation is obtained by fixing N and U:
P 0S N
— = = =kp— = PV = NkgT 2.43
T <8V>UV v 7 (249)

as already given above through the relation (2.37). This corresponds to the thermodynamic
equation of state of an ideal gas.

As mentioned the second law formulated as dS > 0 is here equivalent to Boltzmann’s H-theorem:
dH/dt < 0.

2.2.3 Local equilibrium state

So far we have concentrated on the homogeneous situation. We extend our discussion to the
case where a conservative force F'(7) = —VV/(7) is present, originating from the potential V(7).
In the equilibrium the distribution function is not explicitely time-dependent and the collision

integral vanishes, leaving a reduced Boltzmann equation:

o _o_ (U o5 e
(%—0_<8t>w” = ( V,,+va>f(r,ﬁ)_0. (2.44)

m

This equation is easy to solve with a separation ansatz restricting all space dependence into the

density,

n(r o . . _V(@
W;)TWe 2mkpT  with  n(7) = npe *BT . (2.45)

fO(Fvﬁ) =

Gas trapped in a harmonic potential: We assume that the potential has the form V (7) = alF%.
Hence the distribution function for the gas at given temperature 7" is given by

2 2
N no _ P _.ar
P) = Grmgryp® e (246)

with ng the gas density at » = 0. For the density and the pressure we find,

2 2

__ar

n(r) = nge *BT and P(r)=n(r)kgT = k‘BTnge*’:B%T (2.47)
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The total number of particle is given by

N = /d3r n(r) = ng (”kaf/Q =  n(T)=N <7r1;T>3/2 (2.48)

Interesting is also the internal energy

2
U=(E)= (L +ar?) = /d3r {2n(r)l<;BT + n(r)ar2} = gNk:BT + gNkBT = 3NkpT

2m
(2.49)
and the specific heat is given C' = dU/dT = 3Nkp. The volume may be defined as

()= ()

which yields a thermal expansion coefficient
o LOV_ 3
S Vor 2T
Obviously, C(T') and «a(T') do not follow the third law of thermodynamics. The reason is that

we consider the gas within the frame work of classical physics. To account for the third law we
need quantum mechanics.

(2.51)

2.3 Transport properties

Although we have so far mainly concentrated on the equilibrium situation, the Boltzmann
equations have actually been formulated to discuss systems away from equilibrium. Such non-
equilibrium physics is particularly important in problems considering transport of matter, energy
or other quantities, where irreversible behavior is involved.

2.3.1 Conservation laws

We have seen that for quantities ¢(p) that are conserved in a collision the integral with the
collision integral vanishes, (2.18). Thus, using Boltzmann’s equation we may write

. o P = Lo
_ [ p 9 ... _ -
0 —/dpgo(ﬁ) (8t+m V,+ F Vp) f(7,p,t)

0 0 Dk Iy
Zat/d‘gp(ﬂf‘i‘ark/dgpmSOf—/dSkaam
Note that we used that ¢ is a function of the momentum p. but not of position 7, and for the

last term an integration by parts was performed. We use the convention that double indices are
summed. Now we consider different cases:

(2.52)

0 07
p=1 9P 4 Gk _ 0 particle density conservation
ot 87’k
continuity equation
apc; 0
Y =Dp;: pei + — 1L = pF; momentum conservation (2.53)
ot 87~k
i oF 0
P = 2p—m : o + a—:: = jiFx energy conservation

The quantities entering these equations are straightforwardly defined from (2.52).
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e mass density:

p(t) = (7.) = [ % mf (7.t (2.54)
e particle mass current:
) = pe= [ (7 (2:55)
with the average net velocity
1 P
G t) =~ [ d*p = f(7,p,t 2.56
c(r, t) n/ p f(rp1) (2.56)
e momentum current density:
" 1 -
a(rit) = o [ @y (7.58) = peicr + o (257
with the pressure tensor,!
pik =Pk +Dik ~ and P =0 (2.61)
e energy current density:
- 1 3 D pro o
ci(fit) = o5 [ &ppip (7 0,) = Eei + piwcr + di (2.62)

with the internal energy

; (2.63)

3 P P2
Bt = [ o ppn =5+

We reformulate the equations (2.53) using the substantial derivative. This is more appropriate
for describing the change of a quantity in a fluid or gas. The definition

D 0 0
FL‘ = a + Ckairk (2.64)

can now be applied,

o 0 00 0 0
ak kappak

o o Dt TP =0 (2.65)

! Pressure tensor:

Dij :m/d3p (&fci)(—fck f= m/cl3 plpkf—ikfcip—k+cick}f
m m

(2.58)
=1Ly — pcick — pcick + peick = Il — peicy .
Energy current density:
X = 2
” :/dSp (&_ci) (p —ma) f
m 2m
1
= o2 /d3p {pzﬁz — mciﬁz — 2megpipr + 2m2cickpk + mQé‘zpi — m3cz-62} f (2.59)
_ 2 P .2 P 2
=e; — Fc; — ekl + pcic + 5GC — 5GC =ei— FEc; — ckpik
Internal energy density:
3 3 2 —2
3= 3P ppr = [atp PZmO mg) f={d p— por 2@l p=p- L& (2.60)
2 2m 2m 2 2
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Analogously we derive for the other two equations,?

De; | Opix
= Fl ;
or P
(2.71)
3pDp Oqy
ikDik + =— =0
2 Dt +Dik * 87%
with the definition of the deformation velocity
1 861' 8ck A 1 =3 1 =3
ik — = :D(SZ DZ :*(51' 7«'_' Dl —*(SZ' T'_’ 2.72
k <87‘k+8m> T+ Dig 3 £V C—i—{ kT3 VvV c} ( )

where the first term describes the compression and the second the shear (D = 0).

2.3.2 Hydrodynamic equations

We consider now the transport equations (non-equilibrium) in the hydrodynamic limit. The
hydrodynamic limit assumes that while the thermodynamic quantities (p,p, T, ...) vary in space,
they are in local equilibrium in each volume element d®r. Quantitative this means that the
relaxation time 7 towards the equilibrium must be much shorter than the characteristic time ¢
of variation in the system. Moreover, the length scale [ of spatial variation of the thermodynamic
quantites is much longer than the mean free path ¢, the average distance a particle can move
without suffering a collision.

Tt and (<l = wrl, k<1 (2.73)

with w and k as the characteristic frequency and wavelength, resp., of the modulation of the
thermodynamic quantities. This allows us, for example, to use for a dilute gas the relation
p(7,t) = p(7, t) kT (T, t).

Under this condition we can now derive the hydrodynamic equations for (p, ¢ p) or (p,é T). We
consider the following simple cases:

2Derivation: Momentum conservation:

8 8p 0 oc; Oc; ap 0 0
Fi = ci = {pci ik} = Po, = Di 2.
Pl =pgp Heigy + gy, lpaicn ik = pigrt peny - e {m*a pck}%m“ (2.66)
— S———™
- Dec; =0
~ Dt

Energie conservation: using momentum conservation

De; D & i D p® &D i DE Dp &D
peili = pei 8pk=pfi cz-apkzfﬂ—gfpﬂ:iapk:——%fp—ifp Ciapk (2.67)
Dt o“'rk Dt 2 8Tk Dt 2 2 Dt 8Tk Dt 2 Dt 2 Dt aTk
and also from energy conservation (2.53),
OFE  OcyE  Oprici  Oqk oF _ = - Opki oc; -
I = — = == -V,.E+ EV - i i Vr-q. 2.68
pe ot " ome "o o ot T HEV ey TR, TV (2.68)
Using
Dp Dp pDp Jdci 1 dci  Ocy,
thp Dt p Dt anc pe ory, 2 ork + or; Pik Lk ( )
(note pir = pr: and D;r = Dy;), and setting the two equations above we obain
3 Dp Oqk E (Dp
2, = £ ik D; Zir Ly 2.70
~ 2Dty PR o T ) (Dtij (2.70)
—_————
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Euler equations: no heat flow and no dissipation, ¢= 0 and p;; = 0,

Dp D¢ 7 3DT
—— +7TV, -C= 2.74
Dt+pV =0, th+V7«p 2Dt+ V,-€=0 (2.74)

The first equation is again the continuity equation, the second equation describes the equation
of motion of a fluid or gas under an external force F and a pressure gradient. The last equation
describes the change of temperature in a volume element taking only convective energy transport
into account.

Navier-Stokes equations: we include heat flow and viscosity

= —kV,T Dir. = —2nDyy, (2.75)

with k and 7 as the thermal conductivity coefficient and the viscosity coefficient, respectivily.
Below we will consider these approximations.

Dt+PV =0, Pm+vrp—ﬁ{vc+3 r(Vr @}—pF
(2.76)
3DT - . 27 =9
—— 4+ TV, D - —V:T=0
2Dt+ V&= kpp pk‘BV

The second equation includes now a friction term due to viscosity. The third equation describes
the heat transport including non-convective contributions and the internal friction provides a
heat source.

2.3.3 Relaxation time approximation

Boltzmann’s equation is complicated to solve in general as it represents a complex integro-
differential equation. Here we will consider one of the most simple and usefull approximations
for the collision integral which leads to an easily tractable Boltzmann equation - the relaxation
time approximation.

First we analyze the average time between collisions. For this purpose we consider the rate for
a particle to suffer a collision,

2 Lo L. S
Z - /d3p1 dP*pa d&>pr" dp’ W (1, Pa; P, D5) £ (Fy 1, 1) (7, Do, £)

(2.77)
2 3. s - = — =
= /d3p1 d3py o |0y — o| f(F,P1,t) f (7, Pa, t)

where ¢ is total cross section.® To estimate Z we use the equilibrium distribution function,

3 7 —
F(7 0,0 f (7, p1, t) = ng <ﬁ> e Am(VE+a*/4) (2.82)

2mm

3Calculation steps:

Lo do . o
I :/dgpﬁ d*phy W (1, Po; B, Pa) :/ﬁl3 1 d’ph dQ(phm;ﬁ,ﬁlz)‘s(B)(m + P2 — 1 — P2)6 (Er + B2 — Ey — E3)

T A -
::/fPf’;;Q amWMPPw(qq>

dm  4dm
do - o q
_ 3 ./ ,194 | g9 , (3) B A q
—/d P’ de' 69, 5 dQ(Qq"ql)é (P—P)d(e—€)=o0c(e) —1
) (2.78)
where we used the center of mass and relative momenta, P’ = (] + p3’) and ¢ = ) — ph, respectively. The
total cross section is given by
o= ole) = I/M%de. (2.79)
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with V = (U + ) as center of mass velocity and @ = ¥ — ¥y as relative velocity (d3vd®v; =
d®Vd3u). In this way we obtain

kT 2V/2 1
Z = dngoy | 2= = inoaﬁ = - (2.83)
™m NS T

where we assumed that the cross section ¢ does not depend on the momenta and mv = p =
V2mkpT (2.34), corresponds to the most probable momentum. We may then define the mean
free path, the average distance for a particle between two collsions:

T 1
= 2.84
t=or 8 ngo (284)

This discussion is valid if the system is not too far from equilibrium. Otherwise it is not
acceptable to use the Maxwell-Boltzmann distribution to estimate .

We now look at the collision integral assuming that the system deviates only slightly from
equilibrium. Thus the distribution function can be written as

Inserting this into the Boltzmann equation leads to

D,.._ . . D¢
th(rvpvt) - fO Dt
— o) [ P a5 ) o7 ) (2.56)

x {o(F, P t) + ¢(7, P, ) — (7, P, 1) — &(F, P, 1) }
= A¢

where we used the equilibrium condition fo(7, p,t) fo(7,p1,t) = fo(7, P, t) fo(7,Dh,t). This de-
fines a linear problem of the general form:
9¢
— =L 2.87
0 Lo (287)

with the operator £ defined through (2.86), where we assume moreover homogeneity and the
absence of external forces for simplicity. Taking now a separation ansatz: ¢(p,t) = a(t)b(p) we
find the equations:

d
d—j = a and Lb=MXb = ¢(p.t) = eMgr(p) . (2.88)

We introduce a scalar product,

(b1, bo) = /d?’pfo(ﬁ)bl(ﬁ)bg(ﬁ) = (bg,b1) with (b,0) >0. (2.89)

Note that the differential cross section depends on the relative impact of the two particles, i.e. on ¢ and
-2
€ = ¢~ /2m. Line of physical thought:

F(v1;7,t)) = /d3p1 o|t — Ta| f (7, P2, t) (2.80)

is the rate of collisions for a particle of velocity ;. Then the rate of a collision of any particle is then defined as
2 .

260 =2 [ d'p F@r 00 (2.81)

where the factor 2 is obtained, because we can exchange the two integrals. There are always two molecules
involved in a collision.
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Using like earlier the symmetries of W (p, p1;p}, ph) we find that
(b1, Lby) = (Lb1,b2) = L : ?Hermitian” (2.90)
such that A is real. In the same way we can show that for arbitrary b(p),
(0,L£b) <0, (2.91)
i.e. the eigenvalues A\ are non-positive, such that the deviations from equilibrium generally decay
in time.

Still the linearized problem is a complicated problem. A dramatic simplicifaction occurs with
the so-called relaxation time approximation:

7, 5yt) — folF, . i t
of _ _fEpt) — fo(Fp) _ g(Tpit) (2.92)
ot ) con T T
In order to be appropriate for a collision integral we require
[ oot =0 (2.93)
for any collision invariant ¢(p). The resulting Boltzmann equation has then the form
D fo g
— = 2.94
Dt T ( )
to linear order in 7 which we consider as a small parameter to expand in,
g=Tg +T g+ (2.95)

where we only will keep the lowest order.

2.3.4 Derivation of viscosity and thermal transport coefficient

We consider now the viscosity and the heat transport in this lowest order approximation. Thus
we analyze certain specific stationary solutions of the Euler equation and determine g as a
perturbation.

Viscosity: Consider a velocity field
1

c=¢cly) =2Dyyy | O and n,T,p = const. (2.96)
0

without any external force (ﬁ = 0) as shown in Fig. 2.4. Thus, the only spatial dependence
appears along the y-axis. The equilibrium distribution is given by

3/2 )
f0:n< p ) o Am(E-a2/2 (2.97)

2mm
The 7-linear correction to the Boltzmann equation reads

g =—10-Vofo=—1{@—28)-Vifo—2C Vifo

o o (2.98)
= 75 (T = ) - V(T = &) = ~27Bm fo Dy (v — ) (v — ¢,)
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where we used that &- V, fo = 0 due to geometry of the stationary flow. The p,,-component of
the pressure tensor can then be expressed as

fay _m/d3 e — Ca)(vy — ¢y) f = m/d3 Vg — Cz)(vy — ¢y)g

_ 2 3 2 2p o 2 n__
= —2m T,Bny/d P(ve — cz) (vy — cy)“ fo = 2m TﬁDwW = —2nkpTTDyy
(2.99)
which leads with (2.75) to viscosity coefficient:
n=nkgTT . (2.100)
A y
B — .
R R R R s
R R R ey
R R R ey
7 =
—/ C(y)
—»
R R R ey > X
R R ey
R R R ey
R R R ey
L1117 177777777777 77 7777772777777 777277777777777777777777.
Fig. 2.4: Velocity profile between two moving plates.
Thermal transport coefficent: We consider the situation
=0, T(x)=T(0)+azx, nkpT =p=const. (2.101)
The 7-linear correction to the Boltzmann equation is here
I ofo . afo R
g :—Tv'vrf():—’f{aﬂ Vﬁ+ v-Vn
(2.102)
m 3 1 = a (5
;) — ;)
= -7 VT — =0 fo—=U-V, Tfor=7=1|=— B9 ) vsfo
{ o7’ (2 > T T \2 ’
From this we calculate
5 k% TTn 5kETTn OT
== d3pgvv:7 d®p — Bt 2f7 o= _20B _
/ v 2T m 2 m Ox
(2.103)
With (2.75) we obtain
5nkxTT
k=—-—B""_ (2.104)
2 m

It is interesting to note that in the ratio of kK and 7 in this approximation 7" and n drops out,

£ _ ks (2.105)
n 2m
and only depends on the mass m.
The temperature dependence of the viscosity can be discussed using the definition of the re-
laxation time in (2.83) where we find 7 T-1/2, ie. 7 shrinks with increasing temperature,
such that the linear approximation becomes more appropriate at high temperatures. From
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this we conclude that n(T") « T'/2. However, the linear approximation is not so good at low
temperatures. The semi-empirical Sutherland formula (1893) gives a better fit to reality:

T 3/2 To+ S
T =ny [ — 2.1
n(T) = no <To> T+5 (2.106)

with ng, S and Ty as gas dependent parameters.

0 1 I 1 I
0 500 1000

T(K)

Fig. 2.5: Viscosity for He and Ho renormalized with ng (n(()He) =18.85 x 10 %kgm~ts~! and

n(()HQ) = 8.4 x 10 %gm=1s~1). The solid line corresponds to Sutherlands formula and the
dashes line is the /T-law. The experimental data are given for Helium (diamonds) and Ho

(circles).

This behavior does not apply to liquids. Interestingly the temperature dependence of the viscos-
ity for liquids not too far from the melting point is opposite to that for gases, i.e. with increasing
temperature the viscosity sinks. It can be empirically fitted by Andrade’s formula (1934),

N(T) = neoe™ 8T with A= By +pVy, (2.107)

where Ej, is interpreted as an activation energy (energy barrier) and V,,, an effective free molecule
volume with p as pressure. In simple words, increasing temperature makes the liquid more ”fluid”
or less sticky.

2.4 Fermions and Bosons

So far we have restricted our view to classical particles following classical mechanics. If we
extend our discussion to quantum systems, gases of identical quantum particles, we have to deal
with Fermions and Bosons. Also in this case it is possible to formulate the Boltzmann equation,
where the collision integral has to be modified in the following way:

@;) = / d*py pyd’py W { f(F.51, 0 F (7, 55, t)[1 = F(7,5,)][1 — f (7,1, 1))
ol (2.108)

for Fermions where we have to include the probability that the target states after the collisions
are not occupied. For Bosons, in contrast ,we have the collision integral,

0
< a*{ ) = / &1 & d®ply W f (7,5 6) (7, iy )L+ f(F B D)L+ f (71, )
ol (2.109)

= (70, 6) f (7, 51, )[1 + (7,05, O)][1+ f (7,95, )]} -
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This form is often interpreted in the way that Bosons like to go where other Bosons are. The
H-function is also modified

H= [ & (JE50WfGRD + (1~ fERO) N0 - (A1)} Fermions
(2.110)
H= / dp {750 I f(F 5. — (1 + f(F5.0) In(1 + f(7.5,)}  Bosons
Analogous to the classical case the equilibrium condition corresponds to the vanishing of the

collision integral and dH/dt = 0. For Fermions (lower sign) and Bosons (upper sign) this
corresponds to

f(va;t) f("?>ﬁlvt) _ f(_)aﬁ ) f(rvﬁ )
e e S - (2.111)
L f(Fp ) 1+ f(F P, 1) 1£ f(7 07, 1) 1+ f(7. Py t)
leading to the equilibrium distribution:
_ S pit) —B(E—p) 2 1
- Z = = . 2.112
1+ f(T?,ﬁt) € = f(rvpvt) fﬂ(m e,B(E*,LL) +1 ( )

This corresponds to the well-known Bose-Einstein and Fermi-Dirac distribution, respectively,
which we will consider later in more detail. Note that for large energy £ > u both distributions
approach the Maxwell-Boltzmann distribution.

E/u

Fig. 2.6: Bose-Finstein- and Fermi-Dirac-distribution at finite temperature.

2.5 Electrical conductivity of an electron gas

We address now a topic of solid state, the electrical conductivity of electrons in the presence of a
voltage, i.e. an electrical field E. For this purpose we consider the steady state of electron motion
driven by a uniform electrical field, using the relaxation time approximation. The corresponding
Boltzmann equation reads,

_eE_'_ﬁpf(ﬁ):_f(ﬁ)_fO(m :_g(ﬁ) ) (2113)

T T

This equation is easily solved to lowest order in 7:

9(p) = TeE- Yy fo(p) , (2.114)

and allows us to calculated the (uniform) electrical current
j= —e/d3p vf(p) = —e/d3p vg(p) = —62/d3p TU (E . ﬁpfg(ﬁ)> . (2.115)
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Note that we use [ d3p P fo = 0. Now we use the relation
8f0 B afo

YBe
where we use for the clarity of the notation for the energy e(p) = p?/2m. If the system is
isotropic, j || £ such that

Vofo = pﬁ(ﬁ) (2.116)

E/ d? gafo = oE. (2.117)

Electrons as classical partilces: We take for fy the Maxwell-Boltzmann-distribution

(BN s ofo
fole) =n (zm) e = 52 =—8he). (2.118)
Thus we find N 5
_ 2e°T 3 pf _ ne°r
o= 3mbnT /d Py o(e) = — (2.119)
=(E)=3nkpT

This corresponds to the famous Drude conductivity. We used here the approximation that 7 is
not momentum or energy dependent. This assumption does not generally hold.

Electrons as Fermions: In reality electrons are Fermion and we should use the Fermi-Dirac dis-
tribution for the equilibrium:

2 1 N dfole) 1
B3 efle—m) 1 1 e 2h3kpT cosh?[B(e — ) /2]

fole) = (2.120)
where h is the Planck constant. Note that this function is concentrated around the Fermi
energy (chemical potential) at low temperatures (kg7 < p). Then we calculate the current

2 9 2 o) 2

= —2rE [ &% Jo _ g2 onvamd [ ae 290 T g (2.126)
3m* de 3m Oe m

This yields the same expression for the conductivity as in the classical case: the Drude conduc-

tivity. The condition on 7 is less stringent. 7 essentially needs to be constant around the Fermi

energy, since the first integrand in (2.126) is concentrated on the Fermi surface.

“Integrals for the Fermi-Dirac distribution: Free electrons are described by plane wave functions

1 . 2 2772
Pr(f) = ——€*7 with §=hk and o Pk

= 2.121
2m 2m ( )

Via periodic boundary conditions in a cube of edge length L we quantize the wavevector k:

2

- 2
== Na, Ny, Nz) = 7 (2.122)

%;(%yaz)=¢E($+L:y7z)=¢E($7U+L72)=¢g(w>y72+L) = k_f(

with ngy,. = 0,£1,£2,.... Summing up the states to the Fermi energy means then summing over all occupied
states with quantum numbers 7i. The total number of particles is given by

2V 4rm
N = § 2=92"__ Pk = il kp = {372n)}'/3 2.12
27r /\E|gkp 277 3 F = r = {37"n} ( 3)

with n = N/V = N/L?® and the factor 2 is due to the two spin states of the electrons. From this point of view
the normalization of the Fermi-Dirac distribution is given by the condition

fole) =2~ 1 =  n= / &pfole(i)) = 4m / dp p*fo(€) = 4mv/2m? / dec’? fo(e)  (2.124)

h3 eBle—m) 1
with A = 27h. It is usual to introduce here the density of states g(e),

3/2
n = /de 9Ofole)  with  g(e) = # (2’%‘) /2 (2.125)
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2.6 Detailed balance

We now consider a general system of N identical degrees of freedom which can acquire a discrete
set of states a = 1,..., k. We define the probability to find a system in the state a by po, = No /N
where N, is the number of degrees of freedom in state a. We assume weak couplings between
these different states such that transitions occur among them. The equation describing the
temporal evolution due to these transition has the form

d
pa Z Waa!Po! — Z Wa'aPa 5 (2127)
o' #a aFa!

where wqq (> 0) is the transition rate for o' — «. This is the so-called master equation of the
system.
If all states possess the same energy the principle of detailed balance states that waw = Warq-
This means that the equilibrium is reached, when all probabilities are identical, p, = p = k/N,
because

dpa
= Zwaa {pa’ - pa} =  Pa = Pao - (2128)

It is easy to see that this is the only solution. Assume that by renumbering p; < po (o > 1). It
follows that the equation

dpl =3 wialp =0 (2.129)
a>1
cannot be satisfied under this condition.
Analogous to the earlier discussion we define the function H(t) as

= Zpa Inpg, . (2.130)

Taking the time derivative,

dH dpa dpa
E :¥{dtlnp } Zwaa Do’ _pa)lnpa
(2.131)

1
= 5 Zwaa’(pa’ _pa) (lnpa - lnpa’) < 0 )

a,a’

we find again the H-theorem. From this we consistently arrive at the conclusion that the
equilibrium state corresponds to a minimum of H where all p, are identical.

Note that detailed balance also manifests itself in Eq.(2.10 - 2.12) for the scattering transition
probability entering in the collision integral of the Boltzmann transport equation. They also
describe transition rates between states of equal energy.

Nuclear spin relaxation: We consider now the example of the relaxation of nuclear spins through
contact with their environment. In praxis, nuclear spin relaxation can be used to obtain infor-
mation about local magnetic fluctuations. We assume independent nuclear spins I interacting
with electrons via hyperfine interaction (I = 1/2 leads to 2 states per nucleus). The Hamiltonian
is given by

H = Al - S6(F) = Ad(r) {I S, + = (I+S +1- S+)} (2.132)

which allows for the spin exchange as described by the last term (we assume the z-axis as

quantization axis of the spins). The electrons are independent plane waves with
1 r h2k?

Pp(f) = —=e*7  and =
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Fig. 2.7: Spin exchange scattering of an electron at a nuclear spin I.

The probability that in a scattering event of an electron with the nucleus the spin is exchanged
can be calculated by Fermi’s Golden Rule. We consider the case (I, = —1/2,5, = +1/2) —
(I, =+1/2,S, = —1/2). Then the matrix element is given by

—

(K, I, =+1/2,8, = —1/2[H|K I, = —1/2,8, = +1/2) = %A (2.134)

where we use that the d-potential only gives rise to s-wave scattering such that for all transitions
k' — k the scattering probability is identical. The total rate involves, therefore, the sum over
k, k" (the scattering is energy conserving):

 A? m A
P Z e (@) o —ep) = 25 [deglePron-sel (2139

where 3/2
1 2m

is the electronic density of states per spin for the energy e. Note that for small temperatures
(kpT < ) f(e)[1 — f(e)] is concentrated around the Fermi energy p. Thus we may simplify

A?r A?r
wee e o) [ de fO1 — 0] = T oo (2137
N———
= —kpTf'(¢)
For the opposite process we obtain the same rate w_, = w4_ = w, as a consequence of detailed

balance. Now we write the master equations for the probability to find a given nuclear spin up
(p+) or down (p-),

s wip- )
dt B + d 1
= e —p-) =20y —p-) =~ (P —p-)
dp_ 1
o = Wl —p-) (2.138)
_ A2%n
= Ty '=2w= Tg(,u)2kBT
with
pa(t) —p_(t) x eV (2.139)

The difference p, —p_ is proportional to the mean magnetic moment of the nuclei. In equilibrium
no net nuclear magnetic moment is present. The decay of any initial mean magnetization to zero
follows the characteristic relaxation time 77 which is proportional to the inverse of the density of
states in square and the temperature kgT'. This is called the Korringa law and is characteristic
for the nuclear spin relaxation induced by electrons in a metal.
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Chapter 3

Classical statistical mechanics

Statistical physics deals with the equilibrium properties of matter and provides the microscopic
understanding and basis for thermodynamics. The idea is to derive the macroscopic behavior
of a system with an enormous number of particles (generally degrees of freedom) from their
microscopic dynammics without having to keep track of each particle individually. Unlike the
Boltzmann theory in the previous chapter the present chapter does not approach the equilibrium
state by means of a relaxation from a non-equilibrium situation. The aim here is to develop a
practical scheme to to calculate macroscopic quantities only for systems in equilibrium. Time is
not a variable anymore and measurements which may be considered as time averages of certain
quantities, are translated as averages over a large ensemble of identical systems in different
possible microscopic states under the same external parameters.

3.1 Gibbsian concept of ensembles

The state of a system of N particles is given by 3N canonical coordinates qi, ..., g3y and by
the corresponding 3N conjugate momenta pi,...,p3n. This defines a 6/N-dimensional space I,
where each point in I" represents a state of the microscopic system. Considering now the whole
system of N particles under certain macroscopic conditions, given external parameter such as
temperature, pressure, volume, internal energy, .... , we find that an infinite number of states in
I" satisfy the same condition, and would not be distinguishable by macroscopic measurements.

° o® ° ® o9 °
@ r IS B
=0 o 0|0 4 Y
oo |00 .o o. °
— ® ,0° R
.o. ° o: °
>0 ° hd
° N L % °
- . o ° o |® @
(o)}
fime evolution ensemble

Fig. 3.1: Time averages are replaced by averages over an ensemble of systems in different
microscopic states, but with the same macroscopic conditions.

If we would like to calculate now a certain macroscopic quantity we could perform temporal
average of the microscopic variables over a very long evolution time (much longer than charac-
teristic relaxation times). This is, however, not a practical method as involves the discussion
of temporal evolution. Gibbs introduced the concept of ensembles to circumvent this problem.
Taking a large (infinite) number of systems under identical macroscopic conditions, we can find
macroscopic quantities by averaging over an ensemble, rather than over time. That this is equiv-
alent is a hypothesis, as it is assumed that the time evolution of the system would lead to all
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possible states also represented in the ensemble (ergodicity hypothesis).! The set of states for
given macroscopic parameters is then represented by a distribution of points in the space I'.
This distribution is generally continuous for a gas of particles.

For the calculation of averages we introduce the density function p(p, ¢) providing the measure of
the density of points in I'-space ((p, q) stand for the whole state (p1,...,p3n;q1,-..q3n). Then

p(p, )d*Npd*N g (3.1)

gives the number of representative points contained in the small volume d*¥pd®V¢q in T, very
analogous to the distribution function in Boltzmann theory. This can now be used to calculate
averages of any desired quantitiy which can be expressed in the variable (p, q), A(p, q):

J dpdqA(p, ) p(p.q)
[dpdgp(p.q)

We will use from now on dpdq for d3"pd®N ¢ where it is not misleading.

(4) = (3.2)

3.1.1 The Liouville Theorem

The dynamics of the system of N particles shall be described by a Hamiltonian H(p,q) which
yields the equation of motion in the standard way

oo
0q; . qz_apz'

Pi=— (i=1,...,3N) . (3.3)
This equation describes the motion of the points in I'. If H does not depend on time derivates of
p; and/or ¢;, then the equation of motion are time reversal invariant. It determines the evolution
of any point in I' uniquely.
Now let us consider the points in the I' space and note that their number does not change in
time, as if they form a fluid. Thus, they satisfy the continuity equation
dp =
— + V. 0. 3.4
¥ (o) = (3.4
where U = (151, e D3NSl q'3N) and V = (6/8p1, - ,6/6]?3]\[; 6/8(]1, ... ,8/8(]3]\[). Intro-
ducing the generalized substantial derivative we can rewrite this equation

Dp
Di +pV-T=0. (3.5)
The divergence of the ”velocity” ¥ is
A 3N
- 0q¢; ~ Op; 0 0OH 0 OH
U= — = =0 3.6
VU= Z{QQz+3pz} z::{aqz‘api apia%'} (3.6)
=0

This means that the points in I' space evolve like an incompressible fluid. This property is
known as Liouville’s theorem. We may write this also in the form

Dp 9p (. p OH dp  OH Ip
O_Dt_3t+;{ '0q; r 8pz Z Opi 0q;  9q; Op; | (3.7)

'Ergodicity hypothesis: We consider the supspace defined by H(p,q) = E in I'. Due to energy conservation a
point in this subspace, evolving in time, does not leave this subspace. The ergodicity hypothesis states, that a
point on H = E can reach in its temporal evolution every point of this subspace (Boltzmann, 1887). This is not
rigorously valid, however. Ehrenfest’s verion of this hypothesis (1911) states: The trajectory of a point comes any
other point in the same subspace arbitrarily close In the course of time. Of course, it is possible to find (singular)
counter examples, for which only a tiny fraction of the subspace is accessed.
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Using Poisson brackets? this equation reads,

dp

2= (.} (3.9)

3.1.2 Equilibrium system

A satisfactory representation of a system in equilibrium requires for an ensemble that the density
function does not depend on time ¢, i.e. Jdp/0t = 0. From Liouville’s theorem we get the
condition that

3N ap ap
0— q.+p.}:g.Vp: H,p} . (3.10
> (o P (e >
A general way to satisfy this is to take a density function which depends only on quantities
conserved during the motion, such as energy or particle number. Then the system would evolve
within a subspace where p is constant.

The above mentioned equivalence of the time averages can be expressed by ensemble averages.
Defining the time average as

(A) = lim — A(p(t),q(t))dt (3.11)
T—o0 0

for any starting point ((p(t = 0),q(¢ = 0)) in the space I'. The hypothesis of ergodicity, even
in its restricted sense, implies that this average can be taken as an average of an ensemble
of an infinite number of different microscopic states (points in I'-space). As the evolution of
(p,q) conserves the energy this leads naturally to consider an ensemble of states of a certain
energy. We call such ensembles microcanonical. Although the microcanonical ensemble is not
so frequently used in practice than other ensembles which we will consider later, it is very useful
for illustrative purposes. It describes an isolated closed system with no energy exchange with
the environment.
We postulate that in equilibrium any state of a macroscopic system satisfying the the external
conditions appears with equal probabiliy. In the microcanonical description the energy is fixed
(with a fixed number of particles N and a fixed volume V'), so that we postulate

const. E<H(p,q) < E+JE

p(p,q) = (3.12)
0 otherwise

where JF is small. The average value of A is then given by (3.2). The validity of this approach
is based on the small mean square fluctuations

{A-(4)}?)

<1 (3.13)

Such fluctuations should be suppressed by the order N~1.

3.2 Microcanonical ensemble

We consider a macroscopic system of N particles in a volume V' which is isolated and closed.
The microcanonical ensemble for a given energy E consists of all systems of this kind, whose

2The Poisson bracket is defined as

ou Ov ou Ov
{u,v} = Z {aqi dp; - op: Oq; } =—{v,u} . (3-8)

i
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energy lies in the range [F, E + 0E]. First we define the phase volume

®(F) = / dpdq , (3.14)
H(p,q)<E

which contains all point in I' space with energy lower or equal E. From this we obtain the
volume of the microcanonical ensemble as

dP(E
w(E) = O(E + 6E) — ®(E) = d; )sE . (3.15)
Thus we now can renormalize p(p, ¢) with the condition,
1
lz/dpdqpp,q:/ dp dq 3.16
#.9) W(E) JE<H(p,q)<E+5E (3.16)
such that )
—— E<H(p,q) <E+IE
w(FE
p(p,q) = (B) (3.17)
0 otherwise
3.2.1 Entropy
We use w(F) to define a quantity which we identify as the entropy
S(E,V,N) = kpInw(E) (3.18)

We will have to show that this definition satisfies the general properties of the entropy as
we introduced them earlier. An interpretation: w(FE) is a measure of the imprecision of our
knowlegde of the state of the system. The more states are available in microcanonical ensemble,
the less we know in which state the system is and the larger is the volume w and the entropy.
We consider a composite system consisting of two subsystem

H(p.q) = Hi(p1, q1) + Ha(p2, ¢2) , (3.19)

with (N1, V1) and (Na, Va), resp., for the corresponding particle number and volume. Each of
the two systems is characterized by wi(F1) and wy(F>), respectively. The volume w(FE) of the
microcanonical ensemble is the product of the subsystems under the conditions

E=E +Ey, N=N 4N, and V=V, + V. (3.20)
As the individual values (E1, N1, Vi), (E2, N2, Va) can fluctuate, we find
wE)= Y wi(E)w(E-FE) (3.21)
0<E'<E

where we assume a ”discrete” mesh of equally spaced E’-values of mesh spacing §F (< E).
This sum is approximated well by a single value E{, giving rise to a sharp maximum among the
summands; (F; = E), and Fy = E — E})).3 The largest term is obtained by
Owt (E') wa(E — E')
oF'

=0 (3.24)

E'=E})

3Note that Inw; o< N; and E; o< N; (i = 1,2) as both quantities are extensive. We then find quickly the
following bounds:

E
wi(E))w2(E — Ey) <w(E) < Ewl(E())w(E - EY) . (3.22)
Note that E/JFE is the number of summands. Thus, we obtain for the entropy
E
Eplnwi (E))w2(E — Ey) < S(E) < kg Ilnw (Ey)w2(E — E)) + kgln SE (3.23)

It is important to see that the last term only scales with system size as In N (keeping §F fixed), while the first
term scales with N. Therefore in the very large-N limit the last term is irrelevant. Which proves that S(E) is
given by the maximal term in the sum (3.21).
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such that

1 8&)1(E’) 1 80(.)2(E — E/)
0 = +
w1 (E,) OF' (.UQ(E — E,) OE’ E’:E(’)

(3.25)
. 8lnw1(E1) _ 81nw2(E2)
- OE, E1=E}, I, Ey=E—E) '
From this we obtain with Ey = Ejj and Fs» = F — EJ,
0S1(Ey) _ 0S2(E») (3.26)
OE1 |p,_g, OB |g,_5,

which can be considered as the equilibrium condition. Identifying F with the internal energy U

we define the temperature
0s 1 1 1

ou-T T L

leading to T" as an equilibrium state variable. We have ignored the other variables V, N which
we will consider later.
Let us assume that there is some impediment which forces the two subsystems to specific vari-
ables such that each subsystem independently is at equilibrium, but not the total system. For
example, a big vessel of gas may be separated by a wall into two subvessels. Then we find for
the corresponding w of the combined system,

(3.27)

E=F + FE,
(.:J(E,‘/,N) :(.UI(EI,Vl,Nl)wz(EQ,‘/Q,NQ) Wlth V:‘/l—i-‘/g (328)
N = N1+ Ny
such that the entropy
S(E,V,N) = S1(E1, Vi, N1) + Sa(E», V2, N2) < S(E,V,N), (3.29)

i.e. the entropy is concave. This means also the equilibrium is obtain by the maximal entropy
which is a consequence of the second law of thermodynamics. In terms of the volume of the
microcanonical volume w the equilibrium state assumes among all volumes the maximal one,
the most likely one in terms of probability.

3.2.2 Relation to thermodynamics

We have with (3.18) a definition of the entropy analogous to the expression of H in (2.38,2.39)
which for the variables E(= U), V and N is a thermodynamic potential and allows us to calculate
a variety of state variables and relations,

oS oS oS 1 D 1
dS = | — dE — d — dN = —dFE + =dV — —=dN . .
i <8E>V,N y (aV>E,N vt <6N>E,V o (330

This allows also to calculate the equation of state,

0S
E,N

and to determine other thermodynamic potentials.
The derivative with respect to N yields finally the chemical potential

aS

the energy to add a particle to the system.
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3.3 Discussion of ideal systems

3.3.1 Classical ideal gas

We consider a classical gas of N independent mono-atomic particles in the fixed volume V,
which is closed and isolated. The Hamiltonian is simply given by

>
H(p,q) = H(p) = 2 o (3.33)
Hence we obtain the volume
O(E) = / dpdg = VN / dp (3.34)
H(p)<E H(p)<E

This p-integral corresponds to the volume of a sphere of Radius R in 3N-dimensional space.*

The integral is straightforward,
O(E) = VNCyy (2mE)*N? ith  C "/ 3.37

= t n= "7~ .

(E) = V¥ Gy (2mF) wi 1T (337)

where Csp is the proper prefactor for the volume of an 3N-dimensional sphere.® This leads to

d(E N
w(E) = 0UE) s CgNVN?’— (2mE)*N*16E . (3.40)
o)) 2
It is interesting to see that for very large N (~ 10%3) we find that the following definitions for

the entropy are identical up to terms of order In NV and constants:

Se =kplnw(E,V,N) and Se =kpln®(E,V,N) (3.41)
leading to

S, =kg ln(VNCgN) + kg (3;\] — 1> In(2mFE) + kpln <3éV5E>

(3.42)
N
— ke In(VNCa) + k:B% m(2mE) + O(In N) ~ Sa + O(In N .

Since we can drop terms of order In IV for the extensive entropy, we will continue, for convenience,
using Sg instead of S,
3N

N N
S(E,V,N) = NkgIn {V(Qme)3/2} - 371@ In =~ + 371@ (3.43)

4Volume of sphere in v-dimensional space: V(R) = CR”. The volume enclosed in a thin shell of width R at
the Radius R is given by

venetn = V(R) — V(R — 0R) = CR {1 - (1 - ‘%R) } (3.35)
with §R < R. In the limit v very large, v6R > R, we find
Vshell ~ V(R) . (336)

Thus, the main part of the volume in the sphere is concentrated at the outermost shell.
SPrefactor C,,: Use the n-dimensional Gaussian integral in Cartesian coordinates

+o0 +oo — 2,4 2) +o0 9 n 12
I:/ dxl---/ dxn,e” 1 n) = (/ dzxe T) =nx"". (3.38)

The same integral in spherical coordinates is given by
I= nCn/ drr" e = ECn/ dtt3 et = 20,0 (ﬁ) =C,I (@ + 1) (3.39)
0 2 0 2 2 2

such that we obtain C,, given in (3.37).
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where we used Stirling’s formula
1
Inn!~nlnn—n+ 3 In(27n) for n— oo, (3.44)

and neglected all terms of order In N. We then rewrite

3/2
S(E,V,N) = NkgIn {v (47;”]\?) } + ;NkB . (3.45)

This equation may now be solved for E so that we obtain the internal energy as a thermodynamic
potential

3N 25
US,VN)=F=—— — =1 . 3.46
(5, V. N) 4rmV2/3 eXp{?)NkB } (3:46)
The thermodynamic quantities are obtained by derivation: the temperature
ou 2U 3
T = | = — = U= —-NkgT 3.47
(as)m 3Nkp 27 VBT (3:47)
the pressure
ou 2U NkpT
P ( W) 17 % p B (3.48)
and the chemical potential
ou U 2 S
= (= = —— (1-S-—— ) =kpTInV(2rmkpT)*?} . 3.49
a <aN>Sy N( 3Nk3) B n{ (2mmkpT) } (3.49)

Through further derivatives it is possible to obtain various response functions, as previously
discussed in chapter 1. The ideal gas is readily described by means of the microcanonical
ensemble.

3.3.2 Ideal paramagnet

Consider a system of N magnetic moment. Each moment has only two directions +m and —m
(Ising moments). Now apply a magnetic field H in which these moments are either parallel or
antiparallel, descibed by the Hamiltonian

H(mi)=—>_ Hm;  with  m;=+m. (3.50)

These degrees of freedom are discrete. We determine now the volume w(F) in the space of
(m1,...,mpy). For this purpose we define the magnetization of the systems as

M = Zmi =nm = H(m;) =—HM = —Hnm . (3.51)

Fixed energy means a fixed number n, ie. (N + n) moments are positively and (N — n)
negatively oriented (H > 0). The number of configuration with fixed n are then given by
N!

YO =T e - (352)
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We can define the probability for the magnetization M by dividing w(M ) with the total number
of configurations, 2.5 Let us now evaluate Inw using Stirling’s formula,

Inw(M) :NlnN—N—l—%ln(%rN)—g(l_F%) 1ng<1+%)

_g(1—%)111%(1—%)+%(1+%)+%(1—%) (3.56)

1 9 x12 n?

Neclecting terms of order In N we obtain

Inw(M) = —%{(H%) In (1+%) + (1 - %)m (1 - %)} + NIn2, (3.57)

which can be used to express the entropy,

S(E,H) =kphw(E, H)

Nkp FE FE E FE
_NkBln2_2{<1+HmN>ln<l+HmN> +<1_Hmv)ln<1_anN>}

(3.58)
with £ = —nHm and introducing H as external parameter (state variable). From this we obtain
1 oS kp | HmN + E
—_— = —_— — n
T OF ) 2Hm HmN — E
(3.59)

=  E(T,H)=U(T,H) = —NHmtanh <Hm> .
kT

Using the following differential we determine the magnetization

1 M W
s = de + ?dH — de

oS kpTE HmN + E E Hm
M=T — 1 =——=Nmtanh | — ) .
- <8H>E H?m n(HmN—E) g ooomten <k:BT>

(3.60)
This is the thermodynamic equation of state of this system. In the limit Hm < kgT we find
the so-called Curie-type behavior of independent magnetic moments,

Hm?
M=N 3.61
T (3.61)
SProbability w(M = mn):
win) = = N (3.53)

Let us now evaluate the logarithm of w(n)

N n n n n 1 2 n? 1 2
nw(n) = - {(1+N)ln(l+ﬁ) + (17 —>ln(1f 7)} L R U (3.54)
which leads to the Gaussian distribution
2 —n?/2N
~4 — . 3.55
wn) =/ e (3.55)

This distribution is strongly peaked around m = 0. This is the probability distribution of magnetization in the
absence of a magnetic field. The mean square is (M?) o N, such that 1/(M2)/N — 0 for N — oco. This has
some relation to the random walk or diffusion problem.
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and in the opposite limit the magnetization tends to saturate,

M = Nm (1 - 2e*2Hm/kBT) . (3.62)
The specific heat is given by
OE N(Hm)? o (Hm
Cn == = ———"cosh — . 3.63
N <8T)HN kpT?2 0 \kpT (3:63)
A further response function is the differential magnetic susceptibility at finite magnetic field H,
oM Nm? Hm
" ===\ = h=2 [ —= 3.64
xX(T) <8H> kpT <kBT> (3:64)
which corresponds to the ”linear response”. In the limit of H — 0 we obtain,
Nm?
T)=—— 3.65
(1) = 1 (3.65)

0.5 T T T T T T T T J
0.4
0.3
0.2

0.1

K, T/ Hm

Fig. 3.2: Specific heat and differential susceptibility (magnitude in arbitrary units): Both
quantities show a maximum around mH ~ kgT. At low temperature both are exponentially

TfaefQHm/kBT

suppressed ~ , which is indicating a freezing of the degrees of freedom, i.e. at

T = 0 all magnetic moments are pointing in the same direction.

3.4 Canonical ensemble

We change to a macroscopic system for which we control the temperature by connecting it to
a very large heat reservoir. This situation requires to determine what is the probability of a
state of a given energy in this system. Our strategy is to tackle the problem for two subsystems,
system 1 describing our system and system 2 being the heat reservoir:

H(p,q) = Hi(p1,q1) + Ha(p2, ¢2) - (3.66)

Naturally, we require the heat reservoir to be much larger than our system: Ny > N;. Within
the microcanonical scheme we consider again

E<E +E,<E+JE. (3.67)

47



Fig. 3.3: The two systems 1 and 2 are coupled thermally. System 2 acts as a huge reservoir
fizing the temperature of the system 1 which we want to investigate.

Therefore the volume of the microcanonical ensemble of the total system is

WE)= > wi(B)w(E - Ey) (3.68)
0<E1<E

Analogous to our previous discussion in section 3.2.1., there is one value F, = E|) (Fy = E — E})
which provides the by far dominant contribution. Here we have in addition, E, > E;. The
corresponding volumes in T-space are wi (E;) and wy(E,) and w(E) ~ wy(E1)ws(E — Ey). Due
to this simple product form we can determine the density function p(pi1,q1) of the system 1 by
the integral,

p(p1,q1) = / _ dpadgap(p, q) ox w2 (E — E) (3.69)

Ex2<H>(p2,q2)<E2

where we take advantage of the fact the p(p, q) is constant within the energy range F < E;+Fy <
E+46FE, such that the integral is indeed volume of the microcanonical ensemble of the subsystem
2 (reservoir). Using the assumption that Ey~ E > E| we may expand in E;:

_ _ _ E E
kB IHWQ(E — El) = SQ(E — El) = SQ(E) — E1 8527(2) cee = SQ(E) — 71 =+ - (3 70)
0E2 |g,—p T
from which we derive )
wy(E — Ep) = e2(E)/kp o—E1/kpT (3.71)
Therefore we identify the probability p(p, ¢q) for the small subsystem as
1
p(p,q) = e PO/FoT (3.72)

VA

where we introduced the partition function Z

Z = / dp dge P9 with g = kl (3.73)

T’

which, up to prefactors, corresponds to the volume of the ensemble of system 1, called canonical
ensemble.”

3.4.1 Thermodynamics

The connection to thermodynamics is given by the relation

Z = e PFITVN) (3.74)

"Note that there is, rigorously speaking, the constraint E; < E. However, in the approximation ignoring this
constraint is good enough, as the main contribution is from the valid range.

48



where F(T,V,N) is the Helmholtz free energy, a thermodynamical potential. Note, F' is an ex-
tensive quantity, because obviously doubling the system would yield the square of Z. Moreover,

F=U-TS (3.75)
with 9F
U= (H) and S=—-|—-= . (3.76)
or )y N
This can be proven using the equation,
1= / dp dgePF=10 | (3.77)

which through differentation with respect to 8 on both sides gives,

O:/dpdqeﬂ(F_H){F+ﬁ<gZ> —H}
V,N

= F(T,V,N)—U(T,V,N)—T<8F> =0.
V.N

(3.78)

aT

Using this formulation for the free energy we obtain for the pressure

p=- (gi)m : (3.79)

which in the case of a gas leads to the thermodynamic equation of state.
The internal energy is obtained easily from the partition function in the following way:

1
U(TaV,N)=<H>:Z/dpque_ﬁH:—:—an. (3.80)

3.4.2 Equipartition law

We now consider a set of special average values which will lead us to the so-called equipartition
law, the equal distribution of energy on equivalent degrees of freedom. We examine the mean

value,
Gimg—) = [ dpdegim—e 7" =——— [ dpdqgi—e
< aq]' A aq]' Zﬂ 8qj

o /d , a8 o (3.81)
= _7ﬁ p d'q ge —l—% dpdge = 0;;kBT ,
=0
where we used integration by parts leading to the boundary terms in the g;-coordinate (expressed
by [ " q...), which we assume to vanish. Analogously we find for the momentum

OH
<p 3pj> ik (3.82)

If the Hamiltonian is separable into a p-dependent kinetic energy and a ¢-dependent potential
energy part and, moreover, if the following scaling behavior is valid

H(p,q) = Erin(p) + V(¢) with  Epin(Ap) = NXEjin(p) and V(Ag) = A*V(q)  (3.83)

then we can use the above relations and find for mono-atomic particles

3N 3N
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The total energy is given by the sum of the two contributions.

Diatomic molecules: An interesting aspect appears in the case of multi-atomic molecules made
up of NV atoms, as such molecules have internal degrees of freedom and a binding potential. We
consider here the case of diatomic molecules, as an example. Molecules form due to a binding
two-particle interaction: V(q) = >, Vij(q) with V;;(q) = v(|¢i—dj[). A good approximation for
the binding potential is the Lenard-Jones potential composed of an attractive and a ”hard-core”

repulsive part, . .
o(r) :4{@ _ (:) } , (3.85)

with € as the potential depth and ro = 21/67 as the minimal point. Around the minimum the
potential can be approximated up to a constant by a harmonic potential,

v(r) =~ A(r — rg)? with A = 36¢/2' /37 . (3.86)

harmonic

Fig. 3.4: Lenard-Jones potential.

The part of the potential energy is obtained from the following partition function of the molecule
(for € > kpT):

00 +o0o
Zy = /d3re_ﬁ”(7") = 477/ dr r2ePAU=—T0)" 4777“8/ dy e~ = 4l Alﬁ . (3.87)
0 —00
which then yields,
0 kT
=——InZ,=— :
(v) a5 n 5 (3.88)

Together with the kinetic energy part we obtain

N TN N |5
— ~ —kgT = — < -kgT kT . (3.
5 <’U> B 5 gl + B (3 89)

harmonic oscillator

3N
U = (Eyin) +(V) = TkBT+

This result is interesting in the following sense. The specific heat of the dissociated molecules
at high temperature is lower than the one of the diatomic molecule, although there are more
independent particles at high temperature:

3k

2B kpT > e
CV:1<3U) _) 2 (3.90)
N N \oT V.N Tk

T kBT L€
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This result is independent of the sharpness of the harmonic potential. However, if we turn
to the limit of the rigid molecular bond, i.e. no harmonic potential (or infinitely sharp), then
the situation changes. The motion of the two atoms is constraint by the rigidity condition:
(s — D) - (¢ — ¢;) = 0. Then the internal energy is given by

5N Cy  5kp
U= —kpT —_— = 3.91

YRl R (3.91)
The change to this value is singular within classical statistical mechanics. Only quantum me-
chanics is able to describe the ”freezing out” of the vibrational degree of freedom. In fact within
the quantum mechanical description we find even a further lowering when the rotational degrees
of freedom freeze out such that eventually U = 3kpT /4. Further temperature lowering then

requires to consider the system as a quantum liquid of Bosons or Fermions.

3.4.3 Fluctuation of the energy and the equivalence of microcanonial and
canonical ensembles

The internal energy is given as the average of the Hamiltonian U = (H). Therefore the following
relation holds:

/dp dg [U—H]PF =0 . (3.92)

Taking the derivative of this equation with respect to 3 we obtain

ouU oF ] sF—1) _ U (U —H)?) . (3.93)

0=55+ dpdq(U—H)[F Tom —H|e =33

This leads to the relation for the fluctuations of the energy around its average value U,

U _ = kpT?— U _ = kgT?Cy . (3.94)

() = (H)? = (U~ 1)) = =5 o

Because Cy is an extensive quantity and therefore proportional to IV, it follows that
X — (3.95)

which is a sign of the equivalence of microcanonical and canonical ensembles. In the thermody-
namic limit N — oo the fluctuations of the energy vanish compared to the energy itself.

We now consider the partition function

= /dp dq e~ PH(P:0) :/ dE w(E)e~ / dE e PE+Inw(E / dE ATS(E)-E)
0

(3.96)
where the entropy S(F) is defined according to the microcanonical ensemble. The maximum of
the integrand at E = Fjy is defined by the condition

oS 028
T — =1 and Yool <0. (3.97)
OF | p_p, OE? | p_p,
Note that 26 5 5
1 1 0T 1
OE?|p_p, OET|p_p, 1% 0E|p_p, T°Cy
If we now expand the exponent in the integrand, we obtain
1
TS(E) — E =TS(Fy) — Eo — (E—Eo)*+ - (3.99)
2TCYy,
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such that with U = Ej,

7 ~ PTS-U) /OO dE 6—(E—U)2/2kBT2(JV _ BTS-U) /Qﬂ_kBTQCV

° (3.100)

1
= F%U—TS—ikBTln{Qﬂ'kBTC\/}:U—TS+O(111N).

Since the free energy is extensive, the term of order In NV is in the large-N limit irrelevant.

3.4.4 Ideal gas in canonical ensemble

Consider a gas on N particles without external potential and mutual interactions described by
the Hamiltonian
N ]32
Hp)=» . 3.101
W= (3.101)

The partion function is given by
N N
=2 =2
Z = H/dgpi d3q; ePi/2mksT {/d3p d3qe? ﬂkaT} = VN {2rmkpT}*N/? . (3.102)
i=1

From this we obtain the free energy and the internal energy

N
F(T,V,N) =—kgTlnZ = —%kBTln(%rkaT) — NkgThhV |
5 (3.103)
3N
T,.VN) =——InZ=—FkpgT.
U( Vo ) 86 n 2 B
The entropy is given by
oF 3N
S(T.V,N)=— (5= =Nkglh(VT%?)+=—kp+So (3.104)
or )y n 2
and the pressure by
oF NkgT
==\ 5 = 3.105
r=— (o7 )p =¥ (3109

which corresponds to the thermodynamic equation of state.
An important aspect for the ideal system is the fact that the partion function has a product
form because each particle is described independently.

3.4.5 Ideal paramagnet

As a next example we consider the ideal paramagnet. Unlike the case discussed in the micro-
canonical ensemble we now assume that the magnetic moment 71 can point in any direction (full
rotational symmetry) and is represented as a vector of fixed length m. The externally applied
magnetic field couples in the usual Zeeman form,

N N
H(m;) = — Zﬁiz ‘H=-— ZmH cos 0; (3.106)
i=1 i=1

where 6; denotes the angle between magnetic field and moment (magnetic field defines z-axis).
It is easy to calculate now the partion function

5 BmH cos 0 i BmH " A N N
Z = /ine_m COSi:{Qﬂ'/ dxe_mx} :{ sinh mH} =7 .
H 3 g Snh(8mH)
(3.107)
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This again shows the product form. The thermodynamics is again obtained via the free energy
and the internal energy,

F(T,H,N) =—kgTInZ = NkpTIn(8mH) — NkgT Insinh(SmH)
(3.108)
U(T,H,N) = NkpT — NmH coth(fmH)
From this we obtain
Cv(T,H,N) = Nk _ y )’ ! (3.109)
VAT A A R kpT? sinh®(mH/kpT) '
which yields the limiting behaviors
Nkp (mH\*
Cy = (3.110)
mH \?
Nkp|1—4( 0 | e 2mH/ksT kpT < mH
kT

Analogous to our previous ideal paramagnet, the magnetic field enters as a characteristic energy
scale separating two regimes of thermodynamics.

1 T T T T T T T 1 T T T T T T T T T
0.8 - 08 b
c I
~ 06 - ~ 06 I~ =
A A
N N
€ 04 - € 04 -
v | v I
0.2 - 0.2F .
O 1 1 0 1 I 1 1 1 I 1
0 2 8 10 0 2 8 10

| I | |
4 6 4 6
kT / MH mH / k,T

Fig.3.5: Mean magnetization per moment: left panel, as a function of temperature and fixed
magnetic field, with full saturation at T = 0; right panel, as a function of magnetic field and
fized temperature, with full saturation at mH > kgT.

The magnetization can be calculated as
(7)) == —— / dQ (¢, 0)e A (3.111)

with 7i(¢, 8) = m(sin 6 cos ¢, sin 0 sin ¢, cos ) leading to (mz) = (m,) = 0 and

H T
(m.) = m coth (Z;T> - % (3.112)
which corresponds to
1 F
() = —— (aq) . (3.113)
N \oH /) rn
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The second derivative with respect to H yields the magnetic susceptibility as a response function
(in the limit of H — 0 it is the linear response)®

0 - (G8), )
X T T\on2 )y T keT |\mH)  sinb®(mH/kpT)
m? 3.115
kgT H .
T BT >m (3.115)
- m? kT 2
4 —2mH /kpT koT H
—kBT { <mH> e BL K<m

It is interesting to study the fluctuations of the magnetization,

kT
= i{ Xz - (3.116)

(m3) — (m2)* = m?

<k:BT> 2 1
mH sinh?(mH /kpT)

Note that here the zero-temperature limit of the specific heat does not vanish, but is Nkg and
corresponds to the contribution of the potential energy of a two-dimensional harmonic oscillator
(fluctuating magnetic moment nearly aligned with magnetic field lives in a harmonic potential).
Analogous to the fluctuations of the energy discussed above we find that the fluctuations of the
magnetization are connected with a response function, the susceptibility.® This is a simplified
version of the so-called fluctuation-dissipation theorem which will encounter later again.

3.4.6 More advanced example - classical spin chain

We now go beyond the ideal paramagnetic system by considering a chain of spins (magnetic
momentsl) {§;} which interact with each other via nearest-neighbor coupling in the following
way:

N
H(5) =T & 8 (3.120)
i=1
where J is the coupling strength. For J < 0 the spins tend to align parallel (ferromagnetic) and

for J > 0 they tend to be antiparallel, alternating (antiferromagnetic). This chain is open and
occupied regularly by N + 1 spins (N bonds).

8Generally we define

OF O’F
N({m,) = — <8H ) and Xow' = — <m> . (3.114)
v/ 1N vOfy ) N

9Generally we find ther relation for the fluctuations of the magnetization M = >, my from the following
argument:

0= /dQ1 e dQ (V) — BT)ePF = (3.117)

taking the derivative with respect to the field leads to

(M. _
0= <8H> +5/d91 CdN((Mz) — M2 )27 = . — B(((M2) — M2)?) . (3.118)
This yields the convenient relation,
1 2 2
2z — 7T Mz - Mz . 11

xer = o {(M2) - (M)°) (3.119)
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Fig.3.6: Spin chain: Coupling J between spins of arbitrary orientation. J < 0: ferromagnetic
alignment prefered; J > 0: antiferromagnetic alignment prefered.

Interestingly the topology of the coupling allows to calculate the partition function exactly. We
consider the spins as vectors of fixed length S and write the partition function as

Z= /dm e dQy gy e BT XSS (3.121)

which decays into product form, if we consider the reference polar axis (”z-axis”) for the spin 3;
given by the direction the spin §j;1 (6; is defined as angle between §; and §;4;1). Therefore may
write

N

+1 N
7z = H{/e‘ﬁ‘]SQCOSGiin}/dQNH = A4 {271‘/ dxe_ﬂJSQm}
-1

=1

B sinh(8752) 1V

(3.122)

which looks similar to the expression obtained for the ideal paramagnet. We may actually
consider each spin being subject to the Zeeman field induce via the coupling by the neighboring
spins (mean field idea). It is interesting to see that Z does not depend on the sign of J. Thus,
the thermodynamics is the same for a ferromagnetic and an antiferromagnetic chain.

Easily we can determine the free and the internal energy,

F(T,N) = NkgTn(3JS?) — NkgT In {sinh(3J5*)} — NkgT In4r
(3.123)
U(T,N) = NkgT — NJS?coth(8JS?)

which leads to the specific heat

2 2
v =i fi (i) | (3121

with a similar form as for the ideal paramagnet.

Correlation function: Now we turn to a new aspect which did not exist for the ideal paramagnet.
The question how do different spins influence each other, does not have a meaning in the ideal
paramagnet, since there is no coupling between them giving any connection. Moreover, there
is no topology which would tell us the ”distance” between two spins. We say that the spins
in the ideal paramagnet are completely uncorrelated among each other. The same is true for
the positions of particles in an ideal gas. For our spin chain, however, the question of how the
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orientation of spin §; influences the orientation of spin §;4; makes sense, since we have a clear
topology and coupling among the spins. We define the correlation function

3 i (3.125)
= E /dQl .. 'dQNJrlSz cos O, cos ®i+le_'8JS > cosb; .

where ©; is the angle of spin i with respect to the general z-axis (e.g. along the chain). We can
perform all integrations for the spin 5} with j < ¢ and j > i+ which decay in the same product
form as discussed above. The remaining integrals are now

2 l
I, =352 <ﬁJS )> /in cos @ie_ﬁ‘]s2 cos f;

47 sinh(3.JS?
(3.126)
% /in_HeﬁJS? cosfit1 . . / in+l oS 9i+l
Taking again the spin i + 1 as a reference of the spin i we find the relation'®
cos ©; = cos ©;41 cos #; + sin O; sin ; cos ¢; (3.129)
Inserting this we notice that the averages (cos#;) # 0 and (sin§; cos ¢;) = 0. Thus
3752 : 2
I, = 382 = dQ; 0; —BJS% cosb;
! (47r sinh(ws2)> / cosvie
X /inH cos @i+16_6J52 cosbiti ... / dQ;y1cos O,y (3.130)
,8J52 / _ J52 50 2
T e — Qz i B costi — T,
I 147rsinh(ﬁJS2) dQQ; cos B;e 1—1u(BJS?)
with 1
u(z) = o cothz . (3.131)
If we take into account that I'j—g = S? we find
T, = 8% [u(8S%)]" = S%e &(—sign(J))! with ¢ = —In{ju(8JS?)|} . (3.132)

Note that 0 < u < 1 for all finite temperatures and couplings. The correlation function decays
exponentially for all finite temperature with a correlation length &:

[In(kpT/|J|S%)]~* kT > |J|S?
(1) = ‘J‘SQ (3.133)
—_— kT < |J|S?
kT B 11
0Consider 5 and 5> and take §' L Z, 5»:
51 = Sacosf + (@' X §2)sin 61 cos ¢1 + 9’ sin 01 sin ¢y (3.127)
and multiply by 2:
5.51 =cosb 2-5 +§ - (52 x 2) sinb cos ¢y . (3.128)
=S cos ©1 =5 cos Oz =95 sin ©9
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For large temperature the correlation length shrinks rather slowly to zero and in the zero-
temperature limit it diverges indication an infinitely extending correlation. Indeed we find for
T = 0 that u — 1 such that

(T =0) = 52 (3.134)

for all {. This means that the spins order either ferromagnetically for J < 0 or antiferromagnet-
ically for J > 0. However, for any finite temperature I'; — 0 for | — oc.
Finally we want to study the susceptibility assuming a coupling to the magnetic field of the form

N+1
H=H-g) & H. (3.135)
i=1
T T T T r
a)
10~
LT
] — 51
% 1 232 5 4 O
kT /J 2
B kgT/JS

Fig.3.6: Thermodynamic properties of spin chain: a) Specific heat: saturates at low
temperature to Nkp like the potential energy of a two-dimensional harmonic oscillator; b)
Susceptibility plotted inversely: ferromagnetic case show divergence at T = 0 and
antiferromagnetic case approaches non-monotonically a finite value at T = 0. Extrapolations
from high-temperature region cut horizontal axis at positive (ferromagnetic) and negative
(antiferromagnetic) axis, indicating effective energy scales for the corresponding correlations.

Since it is impossible to use the above scheme to calculate the partition function introducing
a finite magnetic field coupling to the magnetic moments. Therefore, we will use the relation
derived earlier (3.119) based on the fluctuations of the magnetization, which does not require
the knowledge of the partition function at finite fields.

g N N N+1N+1
Xer = 1 2o 22885 = 2 D (i) (3.136)
i=1 j=1 i=1 j=1

The second term on the right hand side vanishes, since (s7) = 0 for all 4, as can be easily shown.
For the first term we can use our result for the correlation function. In the limit of very large
N we obtain

92 N+1 N+1 gg N [e%)
— ~_J 2 !
= g 3 3= g (o vas )
=1 j=1 =1 =1
(3.137)
_ ¢*°N (14 2u \  ¢*S N 1+u(BJS?)
~ 3kpT 1—u)  3kpT 1—u(pJS?)"
This susceptibility at high temperature (kgT > JS?) follows the Curie behavior
2.2
g°S*N
= 1
X = T (3.138)
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irrespective of the sign of J. For the antiferromagnetic coupling x., goes through a maximum at
kBTimaz ~ 0.238J 52 to a finite zero-temperature value. On the other hand, for the ferromagnetic
case ., diverges at low temperatures

g?S% JS?

Xex = N s (3.139)

more strongly than the Curie 1/T" behavior.
Let us now also look at the first lowest order correction in the high-temperature limit,

1 3kpT 2.J5? 3kp _C
<1+3kBT> 2S2N(T Ow) = Xex=F7 g

= 3.140
X2z g*S:N ( )

where Oy = —2.J5%/3kp defines the so-called Weiss temperature. Thus the extrapolation from
the high-temperature limit of 1/y,, allows from the intersection on the temperature axis to
determine Oy and consequently the sign and magnitude of the J (see dashed lines in Fig. 3.6).

3.5 Grand canonical ensemble

We consider now the new situation by allowing beside the heat exchange also the exchange of
matter of our system with a very large reservoir. Thus we take the system 1 with N; particles
in a volume Vj coupled to the resevoir 2 with Ny particles in the volume V5 with

N1 < No and Vi< Vs, (3.141)

and N = N1 4+ Ny and V = V; 4+ Vs fixed. The Hamiltonian can be decomposed as in the case
of the canonical ensemble,

H(p)Q)N) :H(p17q17N1)+H(p27q27N2) (3142)

such that the corresponding partion function for given temperature (everything is coupled to an
even larger heat reservoir) is given by

1
Zn(V.T) = o /dp dg e Pa) (3.143)

For counting reasons we introduce here the factor 1/N! taking into account that all possible
commutation of the particles give the same states (distinguishable classical particles). Now we
segregate into the subsystems fixing the volumes and particle numbers (No = N — Ny),

do: d d daoe—BHP1,a1,N1)+H(p2,92,N2)
ZN N'ZNl'N'/pl Pz/Vl ql/V2 q2€

(3.144)
Yo 1
— Z '/ dp dq e_ﬁH(thLNl) '/ dpy dgs e—ﬁH(p27Q27N2)
o M v Nal Jy,

Note that the distribution of the particles into the two subsystems is not fixed yielding the factor
of N!/Ni!INs!. From this we define the probability p(p1,q1, N1) that we can find Nj particles in
the volume Vj at the space coordinates (p1,q1),

—BH(p1,q1,N1)
e
N)=——-—— dps d —BH(p2,q2,N2) 3.145
p(p1,q1, N1) Zu NN /V2 p2 dqo € ( )
which is renormalized as N
Z / dpidqip(p1,q1, N1) =1 (3.146)
N1=0'"1
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We may write

Zn, 1
Lq1, Np) = 22— PHpLan M) 3.147
p(p1,q1,N1) = Zn i1 ( )
where we now use the relation
Zny(Vo, T) _ _B{r(1.V—Vi,N— N1 )—F(T,V,N)}
SELCINE LA VW 3 3.148
ZN(V7 T) ¢ ( )
with
OF oF
F(T7V—V1,N—N1)—F(T7V,N)%—(W> V1_<8N> Ni = —pNi+pVi. (3.149)
T,N TV
Thus we define
z =€ (3.150)
which we call fugacity, and we write
2 BV HpaN))
p(p7Q7N) = ﬁe o : (3151>

1 is the chemical potential as introduced earlier. We now introduce the grand partition function

Z(T,V,2) =Y _ 2NZn(V,T), (3.152)
N=0

which incorporates all important information of a system of fixed volume, temperature and
chemical potential.
3.5.1 Relation to thermodynamics

We use now (3.151) and integrate both sides

00 ZN -
1=¢%Y Z N!/dp dg e PP = eﬁpVZ(T, V, 2) (3.153)
N=0
which leads to
UT,V,u) = —pV = —kpTn Z(T,V, 2) , (3.154)
the grand potential:
dQ) = —-SdT — pdV — Ndyu . (3.155)

The average value of N is then given by

(09 d d 1 & N
<N>_—(8M> —kBTaluan—zazan—ZNz:: Zn . (3.156)

It is also convenient to derive again the internal energy

0 ou

We consider now the fluctuations of the particle number. The following relation holds

o 0 0 1 1
(N?) = (NY =202 mZ=2o-— > N:VZy=_) N% NZN—{ ZNzNZN}
N
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from which we derive

(N?) — ()2 = kT 0T,V ) = kBTagf .

0 (3.159)

We now relate the right hand side with the isothermal compressibility. Introducing the specific
volume v = V/N we consider p = pu(v,T) (note that p is not extensive). Moreover we use the
Gibbs-Duhem relation (1.72),

S ou op
du=vdp——d —_— = — . 1
w=uvdp N I = < v> v( v) (3.160)

Since v depends on both V' and N, the following derivatives are useful

9\ _ (9N 0N _ N (0o

ov V7T_ Ov VT ON V,T_ vV \ON V,T7
(o) = (50) 0 (av) = ()

ov NT ov N.T ov NT oV N,T.

From (3.160) then conclude

N2 [ Op dp 1 (ON 1 /ov KT
2 2EY (2 — (=) =-—— (%= =T 162
14 < aN)V,T V<8V>N,T - N (8N>V,T vV <8p>N,T v (3.162)

Consequently the fluctuations of the particle number is connected with the response function,
k1, the isothermal compressibility:

(3.161)

K = <N>LkBT {(N?) = (N)2} . (3.163)

3.5.2 Ideal gas

It is easy to calculated for the ideal gas the grand partition function,

o o N
Z(T,V,2) =Y NZn(T V) = 3 vV @rmkpT)* N2 = exp {zV(QﬂkaT)3/2} (3.164)
N!
N=0 N=0
We can also derive the probability Py of finding the system with IV particles. The average value
is given by

(N) = zaan(Qﬁmk‘BT)?’/z = 2V (2rmkpT)>/? (3.165)
z
From this we conclude
_owy (NN
PN =€ N1 (3.166)
which is strongly peaked at N = (N). The fluctuations are given by
I(N) v 1
N?)— (N2 ="~ = (N =— == 3.167
(N (NP2l =) s k== (3.167)
The grand potential is given by
Q(T, V, i) = —kpTeP"V (2rmkgT)*? = —kpT(N) = —pV (3.168)

The chemical potential is obtained as

(3.169)

Vv

p=kpT In <<N >(2”kaT)_3/2> .
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3.5.3 Chemical potential in an external field

In order to get a better understanding of the role of the chemical potential we now consider an
ideal gas in the gravitational field, i.e. the particles are subject to the potential ¢(h) = mgh.
We take the chemical potential po as a constant. Then we write for the chemical potential,

1t = o + mgh + kT In {n(%kaT)*?’/Q} (3.170)

where we define n = (IV)/V as the local number density of particles. In equilibrium the tem-
perature and the chemical potential shall be constant. We may determine p by the condition
that the at h = 0 the density is n = ny,

w(T) = po+ kT In {n0(27rkaT)_3/2} = mgz=kpT In (T;O) (3.171)

We can now solve this equation for n = n(h):
n(h) = nge Pmoh (3.172)
and with the (local) equation of state
p(h) = n(h)kpT = poe” """ (3.173)

This is the famous barometer formula.

3.5.4 Paramagnetic ideal gas

As a further example we consider an ideal gas of particles with a magnetic moment which
only can point in two direction, parallel or antiparallel to an applied magnetic field. Thus, the
Hamiltonian is given by

D
H(p,q, H) = % - miH (3.174)

where m; = +m. Having now an ideal gas of two types of particles, moment parallel (+)
and antiparallel (—) to H, we treat this problem in the grand canonical ensemble language.
We introduce the corresponding particle numbers Ny and N_. The grand canonical partition
function is easily calculated as

Ni+N_=

I T LA N (e

+,IN—
=5 g {Ves et S {vas oy 8170)
N+ JF' N7 _—

= exp {z+eﬁmHVa} exp {z_e_ﬁmHVa}
with a = (2rmkpT)??. The average numbers of up and down magnetic moments are then

d
Ny = 25— InZ = zp ey (3.176)

From this we derive the chemical potential, zo = eP#+,

g = kBTln< > +mH | (3.177)

a
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where ng = Ny /V. In equilibrium py = p— = p otherwise the system would shift the distribu-
tion of moments, Ny «<» N_. This leads to the ratio

Ny _ny _ opmm
=T = ) 3.178
N o= (3.178)
The partial pressures defined by
NikpgT
Pt = TB =  p=pi+p- (3.179)

add up to the total pressure. The number of particles and the magnetization are given by

N =N, + N_=2Vae’Pcosh(fmH) and M =m(N, — N_) = 2mVae’* sinh(8mH)
(3.180)
Under the condition that there is an external reservoir of particles at the chemical potential p,
we can define the magnetization per particle in the system,

M -
N = mtanh(SmH) . (3.181)
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Chapter 4

Quantum Statistical Physics

Quantum statistical physics opens to the door to new phenomena and also provides an under-
standing of the third law of thermodynamics which we had found to to be often violated within
classical statistical physics. Moreover very different behavior is found for ideal quantum gases
of Bosons and Fermions.

4.1 Basis of quantum statistics

Every state of a quantum mechanical system can be described by a superposition of stationary
states |1,) which form a complete orthonormalized basis,

|\Ij> = ch|¢n> (4.1)

n

where the complex coefficients ¢,, represent the wavefunction whose time dependence is deter-
mined by the Hamiltonian H. For the stationary states the following holds:

H|wn> = €n’1/}n> with <¢n’¢n’> = dnn (4'2)

The renormalization of the state |¥) requires,

L= (U|W) =3 chew (Wnltn) =Y leal® (4.3)

n,n’ n

Then the square modulus |c,|? denotes the probability to find the state |t,) in |¥).
Observable quantities are represented by Hermitian operators A and their expectation value is

(A) = (TLAIT) = ) chem(WnlAlg) - (4.4)

n,n’

This expectation value is generally time dependent and the time dependence is carried by the
wavefunction ¢, = ¢,(t).
Considering now a measurement of a macroscopic observable, which corresponds to an average
(indicated here by overbar) over a time much longer than the microscopic time scales (time
between collisions etc.).

() = 3 G (Al (4.5)

n,n’

Let us now restrict to eigenstates in a certain narrow energy range: F < ¢, < E+ A. The
quantum statistical physics is based on two key postulates:
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e Equal probability:
r, E<e, <E+A,

0, otherwise.

where r is a real constant.

e Random phase: if n # n’ then

e =0, (4.7)

i.e. the phase of wavefunction is a random variable. Such a behavior requires an at least
weak coupling to the environment in order to randomize the phases.

As a consequence average expectation values are given by

(A) =" Jenl* (Wl Altn) (4.8)

which corresponds to considering the state |¥) as an incoherent superposition of the eigenstates
(pure versus mixed state). We may consider the drop out of interference terms as an effect of
averaging over a long time whereby the phases depend on time. Alternatively, we average over
an ensemble of many different states which different phases.

4.2 Density matrix

Mixed states or incoherent superpositions of states are conveniently described by density matrices
p. We define first the density matrix as an operator through its matrix elements

(¥nlpln) = lenl*dm (4.9)

In the basis of stationary states the density matrix is a diagonal matrix. Therefore we may
formally write the density matrix in a spectral form as

lé = Z |¢n>|cn|2<wn| . (4'10)

We may also express the average value of A as a trace of the form,

. . .
> (Wnlpltn) trp

Note that the final expression is independent of the basis, as known from standard linear algebra.

The cyclic permutation of matrices does not change the trace: tr(ABC) = tr(BCA). Thus the

basis transformation U yields A’ = UAU !, such that

tr(A) = tr(UAU™Y) = tr(AUTU) = tr(A) . (4.12)

In this sense the density matrix is a convenient tool to perform ensemble averages as it contains
basisfree informations. In order to describe equilibrium properties p is time independent and
commutes with the Hamiltonian: 95
I
yri
It is obvious that the density matrix defined in (4.10) commutes with H. Compare this with
Liouville’s theorem of classical mechanics.

ih [H,p]=0. (4.13)

4.3 Ensembles in quantum statistics

We now formulate the quantum statistical physics in terms of the three types of ensembles which
we introduced for the classical statistical physics.
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4.3.1 Microcanonical ensemble

The microcanonical ensemble is suitable for closed systems which do not exchange energy and
particles with the environment. We take the density matrix in its diagonal form p,,, = 6pn|cal?.
In this ensemble we consider a incoherent state which consist of the equally distributed set of
states within a certain narrow energy range between F and E + F. Thus,

len|? = (4.14)
0 otherwise

The energies ¢, are the eigenenergies of the stationary states [¢,). Formally we then write the
density tensor as

X

Yoo el with  trp= pan = w(E) (4.15)

E<e,<E+E

Here w(F) is the number of quantum states |¢,,) with energy in the given energy range. Anal-
ogous to the classical case we use now w(F) to define the entropy

S(E,V)=khw(E) . (4.16)

From this we may derive the thermodynamics. Note that w(F) is connected with the density of
states d®(FE)/dE of the quantum system.

Ze Ca) = wE) = CZCE(EE)(SE . (4.17)
with ©(z) as the step function
1 >0
O(z) —{ 0 z<0 - (4.18)

4.3.2 Canonical ensemble

For a system which is in thermal equilibrium with a reservoir of given temperature 1" we use
the canoncial ensemble formulation. Analogous to the classical statistical physics we define the
density matrix here as

p(p,q) = e P00 =G e (4.19)

and we define the partition function as

7 = Z e Pen = trp = e BETVN) (4.20)

where F' is the Helmholtz free energy. The density matrix can be written as an operator,

Z ‘wn ﬁen w ‘ - eiﬁHZ ‘wn wn =e . (4.21)

h/—’
=1

Thus the partition function can also be expressed as

Z = tre M (4.22)
and average values of observables are given by
tr(Ae Py 1 M
The connection to thermodynamics is given via the Helmholtz free energy,
F(T,V,N)=—kgTlnZ . (4.24)
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4.3.3 Grandcanonical ensemble

Now we connect the system in addition to the heat reservoir also to particle reservoir of given
chemical potential . In the same spirit as for the canonical ensemble we use the analogy to the
classical systems. The density matrix now reads,

p = e PH=uN) (4.25)
with N the particle number operator and the grandcanonical partition function is then

Z = tre BH-1N) — Z N Zy (4.26)
N

leading to the grand potential
AT, V,pu) = —kpTln Z . (4.27)

4.3.4 ldeal gas in grandcanonical ensemble

A gas of independent particles in quantum mechanics has the additional key feature that idis-
tinguishable particles are categorized in Fermions (particles with half-integer spins) and Bosons
(particles with integer spins). The former follow the Pauli principle: we cannot find two Fermions
in the same quantum state. For Bosons no such restriction exists. In terms of the many-particle
wave function the Fermions are described by a completely antisymmetric and the symmetric
wavefunction under exchange of particle variables. The free particles in quantum mechanics are
represented by plane waves

L ipin . P>
The grand partition function for a gas of such particles is given by
—B(E—pN) -
Z = Z g{nﬁ}e ( K ){ 2 s (4.29)
{nz}
with
E = Z €Ny and N = Znﬁ. (4.30)
2 13

P

Here nj is the number of particles per state, the occupation number, whereby the sum ) (ng}
runs over all allowed configurations of occupations. The factor 9{ny} 18 given by

1 indistinguishable particles (Fermions and Bosons) ,

Iins} = 1 (4.31)
trp) H — classical particles (Boltzmann) .

|
ﬂ .

p

For Fermions we find that for each state |¢5) the occupation number is ny = 0,1 and for Bosons

ny=0,1,2,.... Thus, calculating the partition function we obtain for Fermions/Bosons,
2= 5 [furr oy
N3y Mg reee
H (1 + 2’675617) Fermions (4.32)
I ()=
pony H = 216_ G Bosons



with z = e’* as the fugacity.
From the partition function we arrive at the equation of state

Z In (1 + ze‘ﬁﬁﬁ) Fermions ,
pV d

=BT, V,u) = (4.33)
kgT
— Z In (1 — ze_5€ﬁ> Bosons ,
P

and the particle number
1
Z P irl ermions ,

N = ,z2 InZ = (4.34)
0z 1

—— B .
Z ePer—1 _ 1 osons

These equations can be used to determine the chemical potential, if we fix N. The occupation
number is also easily obtained,

1 & 2pnp=N b
(p) =5 2 2 D mpe PR = kT —InZ
NZO g v
1 _ (4.35)
———————  Fermions,
z=lePr + 1
B 1

————— Bosons .
zlefer — 1

These correspond to the Fermi-Dirac and the Bose-Einstein distributions.
Eventuelly we compare the grand potential and the internal energy. Using (4.33) we obtain

Q =—kpT In (1 + ze5€ﬁ> = —kpT / de g(€) In (1 + Ze_ﬁ€>
7

472 \ B2

2., 1 (2m 3/2 * 3/2
T3 47r2<h2> /0 TPt

where the plus (minus) sign stands for the Fermions (Bosons). For the second equality we
performed an intergration by parts. We have also introduced the density of states

1 (2m\*? [
= —VkpT— < > / de €'/%In(1 % ze™5¢) (4.36)
0

g(e) = Z d(e—€5) = Vm <712> e’ (4.37)
2

for the energy integration. Now consider the internal energy

1 /2m\%/? e e3/2

P
Thus from €2 = —pV we obtain the general relation
3
U= va . (4.39)

Note that we did not so far include the spin s fo the particles in our considerations. This gives
an additional factor 2s + 1 to 2 and U.
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4.4 Properties of Fermi gas

We consider now Fermions of spin s, i.e. there are 25 + 1 different species. The equation of
state and the equation for the particle number of the Fermi gas are given by

b dm > 2 —Beg
TsT h3(2s+1)/0 dp p ln(l—i—ze Ep) 7
(4.40)
1 N Arx o0 1
- == 2s+1 .
i )/0 WV e 1
where we used the relation Zﬁ = % J d*p. We rewrite these equations introducing special
functions of z,
P 2s + 1
T —35 f52(2)
(4.41)
1 2s + 1
o= —3f3/2(2)
where A = h//2mmkpT is the thermal Wavelength. These functions are defined as?
5 o
f5/2(2) / dr z?In(1 4 ze™ ") Z =7
f I=1 l /
(4.43)
o0
f32(2) = f5/2 Z l3/2
=1

For the following it will also be important to consider the asymptotic behavior of these functions.
For z < 1 we may use the expansion just given. For z > 1 we find?

Fal) ~ e tn2 1 2T
)= nz s
5/2 157 8(In z)?
(4.47)
4 2
— nz)3? 1 4.
f3/2(2) Sﬁ( HZ) + 8(1IIZ)2 +
"Expansion of f5/2(2):
4 =] 9 712 / Zzleflz o
— d In(1 + = d — 4.42
ﬁ/o x z” In(1l + ze x Zx ; (4.42)
2Derivation of the large-z-expansion: Use v = u/kgT = In z and rewrite
v— ey,
f5/2 f / dy y1/2 ln(l +e y = 15f l/)5/2m 5 (444)

where the second equation is obtained by twice integrating by parts. More over we extend the lower integration
boundary to —oo, at the expense of a small deviation of order e™” = 1/z. We now expand (y + V)5/2
large and find

assuming v

’

8 toe 1. 5/2 5 3/2. 1 15 1/2 2 eV
= — d 2 <
f5/2(2) 15\/%/700 Yy {1/ +r Y+ +- e

(4.45)
8 5/2 5 3/2 15 1/2
=_° 5 o iy
N { o'+ D) v+ 3 P12
where n 2
I, = dy——— = Io=1,1 =0, = —,.... 4.46
/_oo T +en? T nERETy (4.46)

Note that all I, = 0 for n odd. It is easy to obtain f5/5(%) by taking the derivative.
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4.4.1 High-temperature and low-density limit

Low density (high temperature) implies A\*> < v = V/N and z = ¢%* < 1. We can use now
(4.41)

A3 22 PEA| 1 A3
¥ nd 2 _A - o (4.48
” (25+ ){Z 932 T } = T 2s+1+23/2(2s+1)2<”> i 49

This allow us to replace z in the equation of state,

p _2s+1 22 N N X\
R CR ) L R (449
The second term represents the quantum correction to the classical limit of the ideal gas. This
allows us also to calculate the isothermal compressibility,

1% 1% 1
o — L OV 4.50
r V<8p>T7N NkpT 1+ XN (4.50)

It is interesting to see that the quantum correction decreases the compressibility, as a conse-
quence of Pauli’s inclusion principle, .i.e. Fermions avoid each other. The occupation numbers
is approximatively given by

3 3
A Nh bes

_ﬁ€ﬂ . —
(2s 4+ 1)e P9 = V(27rkaT)3/2€ (4.51)

corresponding to the Maxwell-Boltzmann distribution. With the general relation (4.39) we
obtain immediately the internal energy and the specific heat

3 N A3 3 N A3

including the first quantum corrections.

4.4.2 Low-temperature and high-density limit: degenerate Fermi gas

At low temperature we reach the ”quantum limit” A3 > v = V/N, which implies large fugacity
z. First we consider the zero-temperature situation. The occupation numbers follow a step

function
1, e<up,

(np) = O(e5 — 1) = . (4.53)
0, eg>p.

The Fermions occupy states within a sphere in momentum space, the Fermi sphere. The particle
density n is

n —=

N 2s+1 [ 4 25+ 141 4 (2s+ 1)k
vV /dp<”ﬁ> T 3PET T a2
where pp is the Fermi momentum (ez, = (T = 0) = €F), isotropic, and kr = pp/h is the Fermi
wavevector. The groundstate energy is

(4.54)

2541 3
Up = 3 V/d3P€ﬁ<”ﬁ> = 5N6F (4.55)
where er denotes the Fermi energy. The zero-point pressure is obtain through (4.33),
2U 2N
DPo 3V 5 VEF ( 56)

In contrast to the classical ideal gas, a Fermi gas has finite zero-point pressure which is again a
consequence of the Pauli principle and is responsible for the stability of metalls, neutron stars
etc.
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Y.O

Fig.4.1: Fermi sphere of occupied single particle states. Fermi radius pr.

Now we turn to finite temperatures for which the occupation number softens its drop at pp. We
use now (4.47, 4.54) to obtain the relation

er \MP_BVANN _(p NP o N (457)
kT 42s+1V kT 8 \ kgT ’ '

which at constant density n = N/V can be solved for the chemical potential,

2 2
w(T) = ep (1 -3 (kfFT) T ) , (4.58)

and in very much the same way we obtain for the pressure,

2 2
p(T) = po <1 + 51% (kfFT> . ) . (4.59)

Again we derive the internal energy from the relation (4.33)

3 3 572 [ kpT\?2
U=3pV 56F<+12(6F>+ > (4.60)

which also leads to the specific heat for fixed N

w2 kT
Cy = kpN 7 B

TR (4.61)
€F

This is the famous linear temperature dependence of the specific heat, which can be observed
well for the electrons in simple metals. Obviously now the third law of thermodynamics is

satisfied: Cy 7290, Also the entropy goes to zero linearly in 7.
4.5 Bose gas
There are two situations for Bosons: (1) a system with well-defined particle number, e.g. bosonic

atoms, “He, ... ; (2) Bosons which results as modes of harmonic oscillators (no fixed particle
number), e.g. photons, phonons, magnons, etc..

70



4.5.1 Bosonic atoms

We consider Bosons without spin (S = 0) for which *He is a good example. Analogous to the
Fermions we introduce functions of z to express the equation of state and the particle number,

0 l

P 1 z
TBT = F95/2(Z) = zz; 1572
(4.62)
1 N 1 — 2!
vV ﬁgs/z(z) :ZW‘
=1
For small z both functions grow linearly from zero and gs /2(2) has a divergent derivative for
z — 1. We concentrate on the range 0 < z < 1, such that p(7') < 0. For z =1 we obtain
1 1
g32(1) = g =C(3/2) %2612 and gsp(1) = > 5 =C(6/2) 1342 (4.63)
! !

where ((z) is Riemann’s (-function.

1.5 -]

05

Fig.4.2: Functions gso(2) and gso(2).

4.5.2 High-temperature and low-density limit

It is interesting to consider also for these Bosons first the classical limit. It is easy to see that
like the Fermions the Bosons behave in this limit as a classical ideal gas. An intriguing aspect
occurs, however, in the quantum corrections. For the pressure we find

N N )\
p(T):VkBT{l—QS/QV—i----} . (4.64)
The quantum correction reduces the classical ideal gas pressure and yields the compressibility
1 <8V> Vv 1
pp = —— | 2= — . (4.65)
V \ Op rn NEkT1- 2/\3/72]\‘7/

In contrast to the Fermions where the quantum nature of the particles diminishes the compress-
ibility, here the compressibility is enhanced. Actually, in this approximation the compressibility
even diverges, if

N

A3 4.66
- (4.66)
i.e. at low enough temperature or high enough density. We will now see that this indeed indicates

an instability of the Bose gas.

23/2 —
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4.5.3 Low-temperature and high-density limit: Bose-Einstein condensation

Let us now consider equation (4.62) carefully, The function g3/5(2) is monotonically increasing

with z. If T is lowered, A oc T~1/2 increases, such that z has to increase too in order to satisfy
(4.62). Therefore p approaches the singular point at 0 (z = 1). The critical point is determined
by
2
1. = h )
N 2rkpml[((3/2)V/N]2/3
3
932(1) = ¢(3/2) = A = (4.67)
v N h3
Ve = :
C(3/2) (2nrmkpT)3/?

This defines a critical temperature T, and critical volume V. below which a new state of the Bose
gas occurs. Note that this equation is qualitatively very similar to (4.66) and even quantitatively
not so far. The question arises what happens for T' < T, or V' < V.. Actually a problem arises
in the step

1 Vo[ o 1
N = Z o1 ) P 1 (4.68)
p

The integral does not count the occupation of the state p’= 0, because the momentum distribu-
tion function entering the integral,

2

p(p) = — £

6(515’_7/»‘)_1 = p(O) =0. (469)

This is fine as long as the occupation of the p'= O-state (single-particle groundstate) is vanish-
ingly small compared to N. However, for T' < T, (V' < V;) the occupation becomes macroscopic,
(np=0)/N > 0 and we should not forget to count this contribution in the calculation of N. Thus
the correct is N 1

v §93/2(Z) +10(T) = nn(T) + no(T) (4.70)
with ng(7T") denoting the density of Bosons in the single-particle groundstate (p" = 0). These
particles form a condensate, the Bose-Finstein condensate. What happens at T, is a phase
transition. We have here now a ”two-fluid” system for which the total particle density split
into a condensed fraction ny and a normal fraction n,. From (4.70) we find the temperature

dependence of ny,
T.

A Ng
n

no(T) = % (4.71)

1

-

p | . T
Fig.4.3: Occupation: Left panel: A macroscopic fraction of particle occupy the momentum
p = 0-state for T' < T.. Right panel: Temperature dependence of the condensate fraction.
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Next we also determine the equation of state,

kT

%gs/z(z) , V>

be (4.72)
kT
%95/2(1) , V< W

We now consider the compressibility for V' > V. . For this purpose we first determine

1% 93/5(2)
oV 32t ’ 4.73
0z 93/2(2)2 | )
and consider
op kel , . 0 NS gy (2)
9 _ ks 9z _ , 4.74
oV 23 95/2<2) oV = T kBTg?)/Q(Z)Q gé/Q(Z) ( )

As anticipated earlier the compressibility diverges at the transition V' — V. (or T' — T,), since
the derivative g} /2(2) — oo for z — 1. In the condensed phase the pressure is independent of V'
as is obvious from (4.72). Therefore the condensed phase is infinitely compressible, i.e. it does
not resist to compression.

Some further thermodynamic quantities can be derived. First we consider the entropy S from
the grand canonical potential

Nkpg (25;395/2(2)1nz) , T'>T,,
oT oT 3/2
o S IO <T) T<T,
B2 g35(1) \ T ’ .

where we used (4.62). For the specific heat at fixed particle number N we find from the internal
energy U = %pV,

15v 993/2(Z)>
Nkg [ =2 e (2) — = L T>T,,
U b (4)\395/2( ) 4 g1/2(2)
Cyv = | = — 4.79
Nkp=— ) T<T,.
B4 gy0(1) <T)

3Calculation of the temperature derivatives: (1) Fixed chemical potential:

0 VkgT 5Vkp VkgT 93/2(Z) 0z

ﬁTgs/z(z) = T%/z(z) + 8 P (4.76)
——— —
=—k v = —Nkpl
= - Bﬁgzs/z(z)ﬁﬂ = —INRplnz
where we used %95/2 = g3/2/%.
(2) Fixed particle number: we use
N 3 dgsja  g1/2(2) dz 3NN
_ N 4932 _ G1/2\%) 6z SN A 4.
952(2) =X = Ty > dl 2V T (4.77)
which leads to the relation
dgsjs _ g3/2(2) dz _ 9g3/2(2) NN (4.78)
d 2z dT 4dgip(z) VO '

This leads to the expression for the specific heat.

73



Cvi
Nk,

3/2 -] T

o T
Fig.4.4: Specific heat: Cy has a cusp at the transition and vanishes as T%/? towards
zero-temperature. In the high-temperature limit C, approaches 3Nkp /2 which corresponds to
the equipartition law of a monoatomic gas.

In accordance with the third law of thermodynamics both the entropy and the specific heat go
to zero in the zero-temperature limit. The entropy for T' < T, can be viewed as
S T\%? T 5 1
— =35 () = " )s with s = 4{395/2( )
N T, n 2" g32(1)
where s is the entropy per normal particle (specific entropy), i.e. the entropy is only provided
by the normal fraction (two-fluid model). The specific heat has a cusp at T = T.

(4.80)

P \ I1‘ransh‘ion line o) A
' fransition line

v(D v T
Fig.4.5: Phasediagrams; Left panel: p-v-diagram; the isothermal lines reach the transition line
with zero-slope, i.e. the compressibility diverges. Right panel: p-T-diagram; the condensed
phase corresponds to the transition line, there is no accessible space above the transition line.

We consider now the phase diagram of various state variable.
(1) p-v-diagram: phase transition line

5/3 _ h? 95/2(1)

pov’? = . (4.81)
2mm [g32(1)]5/3
(2) p-T-diagram: phase transition line
kgT
Po = ?95/2(1) o T°/2 (4.82)

which is the vapor pressure (constant for 7' < T¢). We use this line to determine the latent heat
[ per particle via the Clausius-Clapeyron relation,

dpo _
dT  TAv

The condensate takes no specific volume compared to the normal fraction. Thus, Av = wv,.
Therefore we obtain

with l=TAs (4.83)

g5/2(1)
g3/2(1)

kBgs/2(1)
\3

dpo _
“dr

) 5)
l=Tv TUC§ = 5/{3 (4.84)
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where we used the relation A = v.gs /2(1). Note that this is consistent with our result on
the specific entropy s. The condensed phase has no specific entropy such that As = s and,
consequently, [ = T'As using (4.80).

Examples of the Bose-Einstein condensates is the quantum fluid *He which shows a condensation
below T, ~ 2.18K into a superfluid phase. The superfluid phase is characterized by a frictionless
flow, which is a signature of the "rigidity” of the condensate.

A !
oA Cv 1
solid
He |
He lI ‘ }
gas | !
218K 519K T T, T

Fig.4.6: *He: Left panel: Schematic phase diagram below 2.18 K the superfluid phase Hell
appears and the phase He I is a normal quantum fluid. At 5.19 K a critical end point is
located. At high pressure Helium becomes a solid. Right panel: Specific heat shows a singularity
at the transition point. Due to the characteristic shape this transition is called ”\-transition”.

An further very modern example as ultracold atoms in optical traps, e.g. 87 Rb (37 electrons +
87 nucleons = 124 Fermions — Boson). For 2000 atoms in the trap the critical temperature is
170 nK.

Fig.4.7: Velocity distribution of Rb-atoms: Left panel: T > T,; middle panel: T ~ T, ; right
panel T < T.. A peak at the center develops corresponding to the fraction of particles with
”zero-velocity” and at the same time the fraction of particles with finite velocity shrinks.
(Source: http://www.nist.gov/public_affairs/qgallery/bosein.htm)

4.6 Photons and phonons

We consider now classes of Bose gases whose particle number is not conserved. They are derived
as normal modes of harmonic oscillators. Thus we fist consider the statistical physics of the
harmonic oscillator. The most simple example is the one-dimensional harmonic oscillator whose
spectrum is given by

1
€n = hw <n + 2> with n=20,1,2,... (4.85)
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and the eigenstates |n). The quantum number n is called the occupation number of the oscillator.
We analyze this within the canonical ensemble formulation with a given temperature 7. The
partition function reads

i —Bhw/2
_ 4= BH _ BH Ben _ ,—Bhw/2 Bhwn €
Z =tre = Z:O nle "t n) = Ze =e / Ze =1 o - (4.86)
The internal energy is obtain through
olnz 1 hw
= — == —_ 4.
U a9 2hw+€5m_1 (4.87)
The specific heat is
dU hw \? 1
C=-"— =k , 4.88
ar ~ " <2kBT> cosh?(Bhw/2) (4.88)
with the limiting properties
kp kT > hw
C - (4.89)

hw \2
—Bhw T
B <2kBT) e kT < hw .

In the large-temperature limit the specific heat approaches the equipartition law of a one-
dimensional classical harmonic oscillator. The mean occupation number is given by

1 & 1
J— 7ﬂ€n J—
_ZZ_:One = B 1 (4.90)

This corresponds to Bose-Einstein distribution function. Thus we interpret n as a number of
Bosons occupying the mode w.

4.6.1 Blackbody radiation - photons

Electromagnetic radiation in cavity is a good example of a harmonic oscillator. Consider a cubic
cavity of edge length L. The wave equation is expressed in terms of the vector potential

1 82 —'2 -

and the electric and magnetic field are then

. 10A LS
E:—fa— and B=VxA., (4.92)

where we used the Coulomb gauge V-A=0and ¢ = 0. This can be solved by a plane wave:

B 1 . i w:wl—é:c@,
g . E e ik-r—iw * —-* —1k-T+iw .
A(T, t) = W 2 {AE/\GE)\ + Ak/\ k)\e } Wlth

(4.93)
i.e. a linear dispersion relation and a transverse polarization €};, (\: polarization index). As-
suming for simplicity periodic boundary conditions in the cube we obtain the quantization of

the wavevector,
2

:f(

ol

N, Ny, Nz with n; =0,+1,£2,... (4.94)
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Each of the parameter set (E, A) denotes a mode representing an independent harmonic oscillator.
These oscillators can be quantized again in the standard way.* The states of a mode differ by
energy quanta fiwz. The occupation number ng, is interpreted as the number of photons in this
mode.

The partition function is then derived from that of a harmonic oscillator

o~ Bhw/2 o—Phoz/2 \ 2
Z = H H (1 — 6_5%> (4.98)
k

where the factor 2 originates from the two polarizations directions. The internal energy follows
from

U(T) = — aan Z 5% / dwD(w Bm / dwu(w (4.99)

where we have neglected the zero point motion term (irrelevant constant). The density of modes
in denoted as

2V 2 w?
= b(w—wp) = (%)3477/611@ ko(w = ck) = - (4.100)
which leads to the spectral energy density
w? hw
which corresponds to the famous Planck formula. There are two limits
w2
kpT——  Thw < kpT Rayleigh-Jeans-law
mée
u(w, T) ~ (4.102)
hwg —Bhw

53 hw > kgT Wien’s law
w2

whereby the Rayleigh-Jeans law corresponds to the classical limit. The maximum for given by
Wien’s displacement law,
hwo = 2.82kpT . (4.103)

The total internal energy density leads to the Stephan-Boltzmann law

U kT
V= /dwu(w, T)= 5 ((7?0)3 x T . (4.104)

4Canonical quantization of the radiation field: Introduce the variables

1 Wi

Qix = Ve (Agr +A%,)  and Py = Tre (Arx — A7) (4.95)
which leads to the following expression for the Hamiltonian
s E? + B’ _ 1 2 212
H= /d = Z 5 | =50 (Ph+wiQz,) - (4.96)
E

This is the Hamiltonian of a harmonic oscillator for each mode which we can quantize and obtain the new form
1
H= Zhwk (aa agp, + ) Zhwk <nk>\ ) (4.97)

T creates a photon in the mode (K, \).

o .
where Az, — ag, annihilates and AE)\ —a;
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The energy current density of a blackbody is defined as

U energy
—C= 4.105
%4 ¢ area - time ( )

Thus the emission power of electromagnetic radiation per unit area for the surface of a blackbody
is defined by

U 1 k- U 1 Uc =% (kgT)* A
Pem — dQ_.f — dQ—a 0 = — = — = T 4.106
Vc47r/ ER Vc47'('/ ROV 4y T 60 we 7 (4.106)

where for the current density the component perpendicular to the surface counts (7i: surface
normal vector).

g T ; T : T :
yisk: Rayleigh—-Jeans
' Planck

0.5

4 6 8
ho /kyT
Fig.4.8: Spectral density of black body radiation.

This blackbody radiation plays an important role for the energy budget of the earth. The sun
can be considered a blackbody emitting an energy current at the temperature of T' ~ 6000K.
This delivers an energy supply of 1.37kW/m? to the earth. The earth, on the other hand, has
to emit radiation back to the universe in order not to heat up arbitrarily. The earth is not a
black body but a "gray” body as it is strongly reflecting in certain parts of the spectrum. A
further example of blackbody radiation is cosmic background radiation of the temperature 2.73
K which originates from the big bang.

4.6.2 Phonons in a solid

We consider Debye’s theory of the lattice vibration and their influence on the thermodynamics of
a solid. A solid consists of atoms which form a lattice. They interact with each other through a
harmonic potential. Let us assume that the solid consists of N4 atoms arranged in a cube of edge
lenght L, i.e. there are 3N 4 degrees of freedom of motion. For our purpose it is convenient and
sufficient to approximate this solid as a homogenous isotropic elastic medium whose vibration
are described by the following equations of motion:

L $(%.% 0 longitudinal sound mod

gﬁ —V(V-u)= ongitudinal sound mode ,

(4.107)

1 0% -

ST V2i =0 transversal sound mode .

c; Ot
There are two independent transversal (k - @ = 0) and one longitudinal (k x @ = 0) sound
mode. These equation can be solved by plane waves and yield linear dispersion analogous to
the electromagnetic waves:

wg>:q|i}§y and wg>=ct112|. (4.108)
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The density of states is obtained analogously using periodic boundary conditions for the waves,

D(w) = Ve (Clg + 23> . (4.109)

2
2 ; c}

A difference occurs due to the finite number of degrees of freedom. In the end we get 3N 4
modes. Thus there must be a maximal value of w and |k|. We take the sum

3V kp Vi3 6m2N 4\ /3
3N, = Ej 3= 4 dk k* = —D kp = 4.110
A (2m)? ”/o om2 P ( v ) (4.110)

|k|<kp

and define in this way the Debye wave vector kp and the Debye frequency wp = c.rrkp where

3 1 2
3 - (3 + 3> . (4111)
ceff Cl Cy

The internal energy is obtained again in the same way as for the electromagnetic radiation apart
from the limit on the frequency integration:

WD
ur) :/ do u(w,T) . (4.112)

Vv 0
A
D(w) D(w)

(0] (0]
mD
Debye real materials

Fig.4.9: Density of states of phonons. Letf panel: Debye model; right panel: more realistic
spectrum. Note that the low frequency part in both cases follows an w? law and leads to the
T3-behavior of the specific heat at low temperature. This is a consequence of the linear
dispersion which is almost independent of the lattice structure and coupling.

We consider first the limit of small temperatures kT < kpp = hwp (6p: Debye temperature).
The internal energy is given by

ksT)* 3 2(kpT)*  3n'kpT (T \°
U(T)—V((B / da "”_1 V1o(h3B S ”53 (9) Ny (4.113)
Cff Cff D

= 7T4/15

and correspondingly the low-temperature specific heat is

1272 T\?
114
o= v (L) <4u>

the famous Debye law. On the other hand, at high temperatures (7' > 6p) we use

1 1 1, fhw

~ T 4.11
P 1 Bhw 27 12 (4.115)
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This yields for the internal energy

3V “D hw? h2w?
UT) = —— d 2kpT — —
@) 27T2c§ff/0 “ <“’ BT +12kBT>+
(4.116)
hwp 1 (hwp\?
=3NyukgT<{1— —+ — | —
AvB { keT 20 <kBT> }+
and leads to the specific heat
Cy = 3Nk {1 L0 + (4.117)
VT onARB 20 72 ' ‘

In the high-temperature limit the specific heat approaches the value of the equipartition law for
3N 4 harmonic oscillators.

Dulong-Petit
K T il A

B

-3
T T
eD
Fig.4.10: Specific heat: Low-temperature behavior follows a T—3-law. At high-temperature the

universal Dulong-Petit law recovers, which is a classical result of the equipartition law for
particles in a harmonic potential.

The Debye temperature lies around room temperature usually. However, there also notable
exception such as lead (Pb) with 6p = 88K or diamond with 6p = 1860K.

4.6.3 Diatomic molecules

We now return to the problem of the diatomic molecules made of N atoms which we had
already analyzed in the chapter on the equipartion law. Quantum mechanial aspects appear in
the low-temperature regime kpT' < e. Under this condition we consider again the Lenard-Jones
potential around its minimum as a harmonic potential. Ignoring for the moment the motion
of the center of mass, the Hamiltonian can restricted to the relative coordinates r and relative
momenta p,

-,

P P 2 p; L’ 2
= = A(r — S A(r — 4.118

where the reduced mass is given by m* = m/2 and p, is radial momentum along the axis of
the molecule bond. The motion separates into radial vibrational part which corresponds to a
one-dimensional harmonic oscillator and the rotational motion. The two independent spectra
are given by

R+ 1)

* .2
2m*rg

: 1
EY® = hw <n + > and  EJ°' = (4.119)

2
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with w = \/2A4/m*.

Let us now get the partition function of the different degrees of freedom. The translational
degree of freedom (center of mass motion) corresponds to the motion of a particle of mass 2m
in three dimensions. At low temperatures this has to be treated as bosonic quantum liquid in
the case that the atoms are identical (not only chemically but also as an isotope, same mass m),

1
Zirans = H 1_ Z_le_ﬁﬁg/4m . (4120)

Next we have the vibrational part and the rotational part which we want to consider more

carefully,
)2 N/2
Zyipy = <1_€_ﬁﬁw> (4.121)
and
o N/2
Zot = (Z(m + 1)eﬁl(l+1)/frot) (4.122)

=0

where I, = mr% /h2. Note that per rotational mode labeled by the angular momentum quantum
number [ there are 2] + 1 degenerate states. Since we know the behavior of Zy.qns and Z,;
already from the previous sections, we address now only the rotational part. The partition
function cannot be expressed in closed form. Thus we examine only the limiting behaviors. As
a characteristic energy scale we take kpl.ot = 2/Iot. For T > 0,

> N/2 o] d N/2
Lrot = (/ dl (21 + 1)e—ﬂl(l+1)/1mt> — </€B/ dl dle—ﬂl(lﬂ)/fmt)
0 0

v (4.123)
T
= (IrothT)N/2 - <2> '
erot
and for T <« (groty
N/2
Tyt = (1 4 352/ vt +> . (4.124)

There is a hierarchy of temperatures in this system, T, < 0,0t < Oypip <€ Tyis, where T, is
the critical temperature for the Bose-Einstein condensation of the molecules, kgf,;;, = hw and
kpTy;s is the molecule dissociation temperature (~ binding energy). We consider in the different
regimes the behavior of the specific heat per molekule, C(T') = dU/dT"

3 Oror \ 2
5kB + 3kp (TTOt> e Orot/T T. < T < 0ot
3 0 b 2 0 /T
—k k kg | == TPwib ) T < 0,
20]\(/T) _ ) s + kB + KB <2T> e rot K4 Oyip (4.125)
3
§k3+k3+k3 Oviy < T < Tyis
| 3kpB Tyis T

Note that due to the vibrational modes the specific heat goes through maxima when molecules
are formed. Also the rotational modes are rsponsible for a non-monotonic behavior. Upon
lowering temperature it looses gradually in magnitude due to the quantum mechanical freezing
out of degrees of freedom.
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Fig. 4.11: Schematic behavior of specific heat of a diatomic molecule.

For the hydrogen molecule Hy the energy scales are Ty ~ 50000K, 0, ~ 2000K and 6, ~
85K. ® There is no Bose-Einstein condensation for Hy, because it solidifies at 14K .

5Note that due to the fact that the nuclear spins of the H-atom is 1/2, there is a subtlety about the degeneracies.
Actually, as identical Fermions their wave function has to be totally antisymmetric under exchange. If the two
spins form a spin singlet then the orbital part has to have even parity, i.e. | =0,2,4,... (called ”para-hydrogen”),
while for the spin triplet configuration odd parity is required, i.e. I = 1,3,5,... (called ”ortho-hydrogen”). As a
consequence in the partition function (4.122) the summands of odd [ should have a prefactor 3. This does not
affect the specific heat at temperatures T' > 0,0+ which is the classical limit of the rotator. But there is a (minor)
correction at lower temperature such that

2
% ~ ngT + 9kp <%) g Orot/T (4.126)

fOI‘ Tc < T < 07‘0t~
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Chapter 5

Phase transitions

Phase transitions in macroscopic system are an ubiquitous in nature and represent so an out-
standing theme in statistical physics and thermodynamics. Phase transitions define a change of
state of a system upon changing external parameters. In many cases this kind of change is obvi-
ous, e.g. liquid-gas transition, and in most cases it is accompanied by anomalies in measurable
quantities. In particular, the thermodynamic potentials show anomalies.

In the previous chapter we have seen a phase transition, the Bose-Einstein condensation.
This transition is special in the sense that it occurs for non-interacting particles. Generally,
phase transitions require an interaction favoring an ordered phase. Then the phase transition
occurs as a competition between the internal energy (or enthalpy) which is lowered by the
order and the entropy which at finite temperature favors disorder. The relevant thermodynamic
potentials to describe phase transitions are the free energy F(T,V,N) and the free enthalpy
G(T,p,N),

F=U-TS and G=H-TS. (5.1)

These potentials show singularities at the phase transition.

5.1 Ehrenfest classification of phase transitions

The type of singularity in the thermodynamic potential defines the order of the phase transition.
According to Ehrenfest classification we call a phase transition to be of m** order, if the following
properties hold:

(9’”6*) <8mG) (amG) (3’”6’)
—— =\ a7 and S w = 5 (5.2)
<8T Plr=r,, orm/, T=T,._ op™ ) p—r,., o™ ),
for m <n-—1, and
<gTG> 7 (gTG> and @) G) - (’2 G) (5.3)
p T=T, + p T:Tc— p T:Tc+ p T=T._

The same definition is used for the free energy. In practise this classification is rarely used
beyond n = 2.

n = 1: A discontinuity is found in the entropy and in the volume:

= () e v (), o4

The discontinuity of the entropy is physically the latent heat. The change in volume is connected
with the difference in density of the substance. A well-known example is the transition between
liquid and gas phase.
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n = 2: The discontinuities are not in the first derivatives but in the second derivatives of the
free energy or free enthalpy, i.e. in the response functions. Some such quantities are the specific
heat, the compressibility or the thermal expansion coefficient:

a2G) 1 <a2G> 1 (82G>
Co=-T(2=) kr=—|=—=) ,a=— 5.5
P <8T2 R AN vV \oTap (5:5)

As we will see later second order phase transitions are connected with spontaneous symmetry
breaking and can be associated with the continuous growth of an order parameter. Such tran-
sition show also interesting fluctuation features which lead to the so-called critical phenomena
and universal behavior at the phase transtion.

Ehrenfest relations: Interesting relations between various discontinuities at the phase transtion
exist. They are generally known at Ehrenfest relations. We consider first a first-order transition
such as the gas-liquid transition. The phase boundary line in the p-T-phase diagram describes
the relation between temperature and vapor pressure in the case of liquid-gas transiton. For the
differentials of the free enthalpy in the two phases the following equality holds:

dGy = dG, =  SdT + VidT = —SydT + Vydp . (5.6)

This allows us to get from the vaper pressure curve (p(7') at the phase boundary in the p-T-plane)

the relation
@ _Sq—-5 L

dr ~ V,—V, TAV
where L = T(S, — 5) is the latent heat and AV =V, — V; is the change of the volume. This
relation is known as the Clausius-Clapeyron equation.

If the transition is of second order then the both the entropy and the volume are continuous
through the transition between two phase A and B:

(5.7)

SA(Tap) = SB(Tvp) and VA(Tvp) = VB(Tap) ; (58>

which yields the relations through the equality of their differentials,

0S4 054 _ (0Sp 0Sp
(or ), (G ) o= (o) (), o

(5.9)
oV oV _ (0Vp oVp
(5r), 7 (5), 0= (5r) s (5 -

We now use the Maxwell relation

(), (3,

and obtain
(59),- (%
dp _ )y Ty AG (5.11)
), (), T
and analogously
dp _ <%>1’_ (%)P _ Ba (5.12)

Various other relations exist and are of experimental importance.
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5.2 Phase transition in the Ising model

The Ising model is the simplest model of a magnetic system. Like for our model of the ideal
paramagnet we consider magnetic moments or spins with two states, s; = +s (Ising spins).
Sitting on a lattice they interact with their nearest neighbors (analogous to the spin chain in
the Chapter 3). We write the model Hamiltonian as

H = —JZSZ'S]' — ZSZH . (513)

() ¢

The sum Z<i7j> denotes summation over nearest neighbors on the lattice, counting each bond
only once. J is the coupling constant which we assume positive. The second term corresponds to
a Zeeman term due to an external magnetic field. The Ising spins are classical variables, unlike
quantum spins § whose different components do not commute with each other. Ising spins only
represent one component of a quantum spin.

The interaction favors the parallel alignment of all spins such that this model describes a fer-
romagnetic system. The ferromagnetic phase is characterized by a finite uniform mean value
(s;) = m, the magnetization, even in the absence of an external magnetic field.

5.2.1 Mean field approximation

The mean field approximation is based on the concept that a given spin in the lattice feels
through its coupling to the neighboring spins a net local ”field” like a Zeeman field. Thus for
the spin s; we may define

H:ZHi:;ZSi —JZS]'—H :—Zsihi (5.14)

JEA;

where A; denotes the set of neighbors of site . The most simple form of the mean field approx-
imation is to replace the field of the neighboring by their mean value, i.e. h; = heg which is
independent of i.

Let us now tackle the problem in a more systematic way. We rewrite the spin for each site

si = (8i) + (si — (si)) = m+ (s; —m) =m+6s; (5.15)
and insert it into the Hamiltonian.

H o==JY {m+(si—m)}{m+(s; —m)} - sH
(4.4) i

= —J ) _{m® +m(si —m) +m(s; —m) +bs;8s;} — Y sl (5.16)
(i.d) '

= —JZ (zmsi — ng) — Z siH — J;ésiésj .
7 i i,j

Here z is the number of nearest neighbors (for a hypercubic lattice in d dimensions z = 2d).
In the mean field approximation we neglects the last term as negligible. This means that the
flucutations around the mean value are assumed to be

o <58i55j> _ <58¢5$J’>
BT ) T m

<1, (5.17)
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to guarantee the validity of this approximation. We will see later that this condition is not
satisfied near the phase transition and that its violation is the basis of the critical phenomena.
We now write the mean field Hamiltonian

Hmf = — Z Sihcff + NJ§m2 with heff =Jzm+H ) (518)

which has the form of an ideal paramagnet in a magnetic field heg. It is easy to calculate the
partition function and the free energy as a function of the parameter m,

Z(T,m, H) = e 72" N/2 {9 cosh(Bsheg) }Y (5.19)

and
F(T,H,m) = —kgTInZ = NJ%M — NkyT'In {2 cosh(Bsheg)} - (5.20)

To find the equilibrium condition we have now to minimize F' for given T" and H. We minimze

F' with respect to m,

F
0= gm = NJzm — NJzstanh(Bsheg) - (5.21)

This equation is equivalent to the self-consistence equation for the mean value of s;:

sih
Zsi:is Sieﬁ illeff

ih
Zsizis eﬁsz off

This is a non-linear equation whose solution determines m and eventually through the free
energy all thermodynamic properties.

m = (s;) = = stanh(Bshes) (5.22)

5.2.2 Instability of the paramagnetic phase

The disordered phase above a certain critical temperature 7, is called paramagnetic phase. We
consider first the magnetic susceptibility x(7") at zero magnetic field and at high temperature
(paramagnetic phase), which is obtained from

o d(sa)
X(T)=N—m

_d*F
H=0 dH?

H_o  dH

d{aF aFamH _d oF
H=0

oL o am - 29 2
oH © omoH aioi |, , %

where we used the equilibrium condition (5.21). Thus we obtain

x(T) = Nsi tanh [B(Jzsm(H) + SH)]‘

dH H=0

_ {st ) +s} (5.24)

where we used that for a paramagnet m(H = 0) = 0. This leads to the susceptibility

Ns?

Ty =25
X(T) kT — Jzs?

(5.25)

which is corrected compared to that of the ideal paramagnet. If kgT — Jzs? from above x(T)
is singular. We define this as the critical temperature

J 282

T,
kp

(5.26)
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Fig. 5.1: Graphical solution of the self-consistence equation (5.22). The crossing points of the
straight line and the step-like function gives the solution. There is only one solution at m = 0
for T > 1T, and three solutions for T < T..

As the system approaches T' = T, it becomes more and more easy to polarize its spin by a tiny
magnetic field. This indicates an instability of the system which we now analyze in terms of
the self-consistence equation (5.22) in the absence of a magnetic field. Looking at Fig. 5.1 we
find that indeed the critical temperature T, plays an important role in separating two types of
solutions of equations (5.22). For T' > T there is one solution at m = 0 and for 7" < T¢ there
are three solutions including m = 0, m(7T), —m(T). The physically relevant solution is then the
one with finite value of m, as we will show below. It is obvious that below T = T, the mean
field m grows continuously from zero to a finite value. In order to see which of the solutions is
a minimum of the free energy we expand F' in m assuming that m and H are small.

F(T,H,m)~ NJz [mg _ kT {(58heﬁ)2 _ (Bshen)* H — NkpTn2 (5.27)

2 Jz 2 12

For H = 0 we find

[ TC 2 1 Tc 3
F(T,H,m) =~ Fy(T)+ NJz <1 - > % L <> m4]

(5.28)

r 2 4
~ Fy(T) + NJz (T—1>m+ a ]

where for the last step we took into account that our expansion is only valid for T =~ T..
Moreover, Fy = —kgT In2. This form of the free energy expansion is the famous Landau theory
of a continuous phase transition.

It is obvious that for T > T, the minimum lies at m = 0. For T' < T, the coefficient of the m?-

term (2"%-order) changes sign and a finite value of m minimizes F (see Fig.5.2). The minimization
leads to
+svV3r T < T.
m(T) = (5.29)
0 T>1T.

with 7 =1 — T/T, as a short-hand notation. There are two degenerate minima and the system
chooses spontaneously one of the two (spontaneous symmetry breaking).
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Fig. 5.2: Landau free energy: T > T.: 2™ -order term is positive and minimum of F at m = 0;
T =T, 2" vanishes and free energy minimum at m = 0 becomes very shallow; T < T,:
2nd_order term is negative and minimum of F is at finite value of m, bounded by the 4" -order
term.

Next we analyze the behavior of the free energy and other thermodynamic quantities around
the phase transition. The temperature dependence of the free energy and the entropy is given
by

NkpT.r? F(T N
F(T) = Fy(T) — 3’{%@(7) and  S(T) = _aa(T )~ Nkpa- 3 ;"BT@(T) :
(5.30)
and eventually we obtain for specific heat,
N
C_95 _3Nksgy ¢, (5.31)

T T 2T,

where Cj is zero in the present approximation for H = 0. While the free energy and the entropy
are continuous through the transition, the specific heat shows a jump indicating the release of
entropy through ordering.

o
o
o

Fig. 5.3: Thermodynamic quantities within mean field theory. Free energy, entropy and
specific heat.

Within mean field approximation the region close to T, is described by the Landau expansion.
However, taking the solution of the complete mean field equations leads to the thermodynamic
behavior for the whole temperature range as shown in Fig. 5.3. Note that in this mean field
approximation the entropy is Nkp In 2 in the paramagnetic phase, the maximal value the entropy
can reach.
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5.2.3 Phase diagram

So far we have concentrated on the situation without magnetic field. In this case the phase
transition goes to one of two degenerate ordered phases. Either the moments order to m = +|m)|
or m = —|m|. An applied magnetic field lifts the degeneracy by introducing a bias to one to
the two states. The order with m parallel to the field is prefered energetically. In a finite field
the transition turns into a crossover, since there is already a moment m for temperatures above
T.. This is also reflected in the thermodynamic properties which show broad features around T,
and not anymore the sharp transition, e.g. the specific heat becomes a broadened anomaly.

15 —T—T—— 7T T T T T T 1.5
» -+ —1 I;m
T 1 =z
£ =
€ 05 - —050

\
‘ -
|

0 I L ! I I 0

0 0.5 1 1.5 0 0.5 1 1.5
T/IT T/IT

Fig. 5.4: Ising system in a finite magnetic field: (left panel) Magnetization as a function of
temperature in a fired magnetic field (solid line) and in zero field (dashed line); (right panel)
specific heat for a fired magnetic field. In a magnetic field no sharp transition exists.

Next we turn to the behavior of the magnetization m as a function of the magnetic field and
temperature (illustrated in Fig.5.5 and 5.6). At H = 0 going from high to low temperatures
the slop of m(H)|g=o is linear and diverges as we approach T.. This reflects the diverging
susceptibility as a critical behavior.

stable

mll X

metastable
e

instable —»

Iy

Fig. 5.5: Magnetization as a function of magnetic field for different temperatures.

For all temperature T' > T, m(H) is a single-valued function in Fig.5.5. Below T., however,
m(H) is triply valued as a solution of the self-consistence equation. The part with dm/dH > 0
is stable or metastable representing local minima of the free energy. The part of dm/dH < 0
corresponds to a local maximum of the free energy and is unstable. Considering for T' < T, for
the magnetic field running from negative to positive values, we find for H < 0 the state with
m < 0 has lowest free energy. At H = 0 there is a degeneracy between +|m| and —|m/| as both
minima have the same energy and for H > m > 0 is the lowest energy phase. Thus we encounter
a level-crossing of the free energy for the two states at H = 0 and magnetization jumps from
negative to positive direction. This represents a first-order transition, since the free energy as a
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function of H is singular, i.e. it has a sharp slop change (a discontinuity in the first derivative
of F with respect to H.!

This may be visualized also in a three-dimensional graph in m, H and T. The shaded region
appearing for T' < T, is a coexistence region of two degenerate phases. As m is changed in this
region, the fraction of the two degenerate finite magnetization phases is changed continuously
following a Maxwell construction.

m(q) = glm(H =0,T)| + (1 — g){—|m(H =0,T)|} = (2¢ — 1)|m(H = 0,T)| (5.32)

where ¢ can change continuously with 0 < ¢ < 1. This may be viewed as domains of the two
states changing in size.

isothermal

N
- \

Fig. 5.6: Phase diagram in (H,m,T). The shaded region represents a coexistence region.

In the H-T-plane this shaded region is simply a line for the first order transition of a discontin-
uously changing magnetization.

5.2.4 Hubbard-Stratonovich transformation

We analyze the mean field approximation from a different viewpoint, using the systematic
Hubbard-Stratonovich transformation. The partition function of the Ising model can be rewrit-
ten by introducing an auxillary field ¢;:

7 - Z e—% >0 Jigsisi+B3,; silli
{si}

1 Foo 8 —1
= doy | e 2 20007 )ij($i—Hi)(6;—Hj) eBoisi
(2mkpT)N/2\/det.J /oo (1:,1 ¢ ) H Z

7 Si::l:s

1 / l T dee | &8 Seol Do H s —H )+l cosh(Bss)
(2rkpT)N/2\/detJ J—oo i

(5.33)
where we use the N x N-matrix

—J (i,7j) nearest neighbors
Jij = (5.34)

0 otherwise

!Note that in reality ramping H through 0 does not necessarily lead to a sharp transition. Flipping all magnetic
moments at once is not a trivial matter. Thus the system may stay trapped in the metastable free energy minimum
for a certain range of postive H. The transition may happen through the nucleation of reversed magnetic bubbles
(domains) and the subsequent expansion of the reversed region by means of domain wall motion. (Similar to
the nucleation and expansion of droplets in undercooled vapor.) There is a certain field where the metastable
minimum becomes a saddle point and thus unstable for infinitesimally higher fields. Varying the magnetic field
periodically can lead to hysteretic behavior.
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and (J71);; is the inverse of .J;;. We take the magnetic field as site dependent, which will be
convenient later. Moreover we used the identity

1/2 +o0
(QW)N _/ —3 24, TiAiT;
(detA = dxy---dxy e 22 (5.35)

—00

with A a positive definite N x N-matrix. This exact rewriting of the partition function is
called Hubbard-Stratonovich transformation. We replaced here the discontinuous variable s; by
a continuous field ¢;.

We introduce the potential S(¢;, H;) and write

—+00
Z=C / (H d¢i,> e~ BS(@iH:) — o—BF (5.36)

with C' = 1/(2nkgT)N/?\/det.J and

S(00 ) = 5 320 o = HO(G, = ) = 5 Y Inl2eosh(Bs)]  (5.37)
1,7 7

From this we can derive the mean field result by the saddle point approximation (sometimes
also called method of steepest decent) which is based on the idea that one set of values of
the auxillary field ¢; dominates the integral for the partition function. 2 This is analogous to
discussions we had earlier when we tested the equivalence of different ensembles. This method
relies on the fact that the fluctuations of the field ¢; are small - something which has to be
tested. Therefore we look for the maximum of S now and approximate Z then by

oS

Z ~ Ce PSOLH)  with 0=
0¢;

5i=3; - Z(J_l)if(‘gf — Hj) — stanh(Bs¢;)  (5.41)

which leads to the saddle-point equation
¢i =H;+s Y Jijtanh(Bsg)) (5.42)
J

For H; = 0 the saddle point is given by the uniform solution ¢; = ¢, satisying

b=s Z Jijtanh(Bs@) = Jzstanh(Bse) (5.43)
J

yielding the same critical temperature for the onset of a finite solution for ¢ as the mean field
solution. The relation to m of the mean field approximation is given by the condition

81112 o _dS(ggi, HZ)

N = —kgT
T dH,

- _385 - Z(J_l)z‘j(q;z‘ — H;) = stanh(Bs¢;)  (5.44)
J

2 Method of steepest decent: We consider the integral
b
I= / N9 gy (5.38)

and N > 1 and g(z) a function with a unique maximum at = Z in the interval [a, b], i.e.

9(x) = 9(z) +4'(2)(z — 2) + %g”(ff)(m —T) (5.39)

For the maximum, the conditions g'(barz) = 0 and g’ (Z) < 0 holds. We aprroximate the integral

- b "= =12 = +oo
IzeNW)/ e~ Ng" @ |(z-2) %eNgu)/

—inty

Nlg" (@) (z—z)> 2m Y2 Ne@)
—Nle -2 = ‘ 5.40
¢ (@) (5:40)

which is exact in the limit N — oo.

91



such that B B
m = stanh(fBs¢) = ¢ =Jzm (5.45)

The discussion of the thermodynamic properties are in this formulation analogous to the ordinary
mean field treatment and give exactly the same behavior. We are, however, now in a position
to go beyond the mean field level and, in particular, to test the validity of the mean field
approximation.

5.2.5 Correlation function and susceptibility

We consider first the correlation function

OlnZ d*S(¢;, Hy)
FA, — Loy . N\ = 2 ~ — L2 v X 4
ij = (8i85) — (si)(s;) (kBT) OH,OH; kT dH;dH; (5.46)
With (5.44) we obtain
d
Py = ﬁs tanh(Bs¢;) (5.47)
which if inverted yields
1 kT kT - Bs%J;;
kpTT:' = sh? ; h? )< 0 — ——— Y 5.48
BT = S cont () gt = B o35 {8, - s
where we use (5.42)
r = dH; s2J;;
Hj=¢;—sY  Jjjtanh(Bspy) = 1= bs™Jy (5.49)

@ = (56

j/

The following Fourier-transformations lead to a simple form for (5.48),3

d3q d3q o d3q o

o iq-(75—775) — iq-(7;—77) o iq- (7 —77)

JZ] / (27‘1’) ((D@ ’ Fl] / (27T)3 F(q_je 7 51] / (271-)3 € !
(5.53)

with
ksTTq Bs?

1-ToJ(q) cosh?(Bse)
using (5.45). On a d-dimensional hypercubic lattice we obtain for J(q),

I(q) = with Ty = = B(s* —m?), (5.54)

ZJUe i (7 =) —2JZCosqa (5.55)

a=1

3For the inversion of T';; it is important to realize that T';; = T'(7 — 7;) is translation invariant. We use now
the linear equation

ZF_lb = Y Tia;=bi. (5.50)
We perform now the Fourier transform of the second equation,
S S Eae T = 3 S Eyae T al) = Yhe T b (35)
i i i

Thus we find in the Fourier transformed form

I'(Q)a(q) =b(¢) and a(q) = % (5.52)

which is a convenient way to handle the inverted matrix 1"1-_]-1. This relation corresponds to a convolution.
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taking the lattice constant a as a unit length. If we focus on the long-distance correlations only,
we can restrict ourselves to the small ¢ range and we expand J(q) as
~ 2 ~ kBT ~ kBT82
T~ Te=da = LD~ g s S @ 1) 1 I8 § kg T2

(5.56)

where for the last approximation we assumed m < s as is the case in ordered phase close to T,

and for T' > T,.

First let us use this result to determine the susceptibility. For this purpose we take the earlier

derived connection of the susceptibility with the fluctuations.

s2_-m?2

N2
X = ﬁZ{ssz (si){si)} = B3 _Tij = NAL(G = 0) = g sy (5.57)

7]

We use now the earlier mean field result for m? in (5.29) and obtain for the regime very close
to T, the behavior,

Ns?
T>T,,
k(T —T,) ¢
X(T) = ) (5.58)
Ns
— - T<T
2kp|T — T,| <7

showing that the susceptibility is singular on both sides of the phase transition.

Now return to the correlation function in the paramagnetic phase (T' > T.) and represent the
correlation function in real space, where we restrict ourselves to the long-distance behavior
r — o00. Thus we have the Fourier-transform I'(¢). For simplicity we consider only the three-
dimensional case,

d3 L zqrcos@
I /(27r) [(q)e" = 42/ dq ¢* /d@smﬁ 522

A > elar — e—iar A e r/é _ kpTe™ r/€
/O 19722 T o e 2mJ

where we used residue calculation for the last integral and introduced the parametrization,

52 kT , Js?
1—T/T J k(T —1T,) "

(5.59)

- 4n2ir

A= ¢  and &=

(5.60)

Note that the correlation length £ defined here is expressed in units of the lattice constant which
we had chosen to be 1. The general form of the correlation function for other dimensions d is

6_7‘/6-

if T > T,. In all cases there is a correlation length which diverges as we approach T' — T,,. At
T. we find

k?BT ddq 62‘&,7:’ Inr d=2
I'r= 7 2P g (5.62)
q ,r2—d d >3
This suggests that for T'— T,4 the correlations functions should rather behave as
Inre /¢ d=2
'z x — (5.63)
g d>3

which we will encounter later in the context of scaling again.
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5.3 Ginzburg-Landau theory

We have used the Landau expansion of the free energy above to discuss phase transition in
the vicinity of the critical temperature where m was small. This method can be extended to
a useful scheme which allows us to discuss phase transition more generally, in particular, those
of second order. Landau’s concept is based on symmetry and spontaneous symmetry breaking.
The disordered high-temperature phase has a certain symmetry which forms a group G of all
symmetry operations leaving the system invariant. At the second order phase transition a new
order appears such that this symmetry is reduced and the low-temperature phase has a symmetry
group G’ which is a subgroup of G. This change of symmetry is called spontancous symmetry
breaking. This symmetry lowering is described by the appearance of an order parameter, a
quantity which is not symmetric under the complete symmetry group G.

A further aspect emerges when long-length scale variations of the order parameter are taken into
account. This is done in the Ginzburg-Landau theory which allows to discuss spatial fluctuations.

5.3.1 Ginzburg-Landau theory for the Ising model

For the Ising model of the previous section we can identify m as the order parameter. The order
parameter m is not invariant under time reversal symmetry K,

Km=-m. (5.64)

The two states with positive and negative m are degenerate. The relevant symmetry group
above the phase transition is

G=GxK (5.65)

with G as the space group of the lattice (simple cubic) and K, the group {F, K } (E denotes
the identity operation). The space group remains untouched through the transition so that the
corresponding subgroup is

¢=Gcg (5.66)

The degeneracy of the ordered phase is given by the order of G/G" which is 2 in our case.
The Ginzgburg-Landau free energy functional has the general form

A B >
F[m;H,T] =Fy(H,T)+ /d?’r {2m(f')2 + Zm(F)4 — H(7)m(7) + g[Vm(F)]2
(5.67)
= Fy(H,T) —|—/d37’ f(m,Vm;HT)
where we choose the coefficients according to the expansion done in (5.28) as
T
A=Jza? <Tc — 1) =—Jzr and B = % . (5.68)

Here a is the lattice constant. We have introduced the spatial continuum limit for the order
parameter m which is based on the procedure of coarse graining. We take a block of sites with
the volume Lg with L much larger than the lattice constant a and define

a3

= 5.69

m(F)—Alfb S (s)  with N,
1€ML (7)

and Ay(7) is the set of sites in the block around the center position 7. Here we assume that (s;)
is changing slowly in space on the length scale Ly.
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Under this condition we can now also determine x from the model Hamiltonian using the fol-
lowing consideration. The variational equation of the free energy functional is given by

J_OF_0f o 0
om  Om ovVm

= —kV?m+ Am+ Bm® — H (5.70)

Let us compare this equation with the saddle-point equation (5.42,5.43) assuming H = 0. It is
sufficient to keep only the terms of first order in m. We then take the equations (5.42,5.45) and
expand the self-consistence equation to linear order

¢ = () ~ Bs> Y Jid(T) = Bs” Y J(T + @)
J

{6}n.7z.
(5.71)
= Bs°T |26(7) + > d- V(i) + E Y o B(7)
! “ ’ 2 « - " V@ruarl, !
{a}nn‘ {a}nAnA HV=T,Y.2
Note that the second term in the bracket [...] vanishes due to symmetry. Now using the coarse
grainging procedure we may replace ¢(7;) = Jzm/(#) and obtain
T -
0=Jz <T — 1) m(7) — Ja®V*m(7) , (5.72)
and the comparison of coefficients leads to
k= Ja* ™4 (5.73)

with a as lattice constant which we have so far always set to 1 as unit length. We may rewrite
the equation (5.72) as

- kgT, Js?
0=m —£*V? ith 2= ¢ =
m=EVim i ¢ hp(T —T.)  kp(T —To)

where we introduced the length £ which is exactly equal to the correlation length for T > T, in
(5.60).

(5.74)

5.3.2 Critical exponents

Close to the phase transition at 7T, various quantities have a specific temperature or field de-
pendence which follow powerlaws in 7 = 1 — T'/T, with characteristic exponents, called critical
exponents. We introduce here the exponents relevant for a magnetic system like the Ising model.
The specific heat C' and the susceptibility x follow the behavior

C(T) o ||« and X(T) oc |77 (5.75)
for both 7 > 0 and 7 < 0. Also the coherence length displays a powerlaw
ET) o || . (5.76)
For 7 > 0 (ordered phase) the magnetization grows as
m(T) x |T’ﬁ . (5.77)
At T =T, (7 = 0) the magnetization has the field dependence
m oc HY9 (5.78)
and the correlation function has a powerlaw dependence on the distance r
Iz x rd—%ﬂ . (5.79)

These exponents are not completely independent but are related by means of so-called scaling
laws:
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e Rushbrooke scaling: o+ 26 +~v =2
e Widom scaling: v = (6 — 1)

e Fisher scaling: v = (2 —n)v

e Josephson scaling: vd =2 — «

We do not derive all relations, but restrict to Fisher’s result in order to show the basic idea. We
consider the correlation function for 7 > 0 but very close to T.. Then using (5.79) we assume
that we can write I'z as

D o g 0(r/€) (5.80)

According to our previous discussion the susceptibility is given by the integral of I'z over space

1 _ 1 —u(o— —
x /ddr 7 o /ddr mg(r/ﬁ) o €2 ”/ddng(y) o 7|7V o 7|77 (5.81)

which leads to v = v(2 — 7).
Let us now determine the exponents within mean field theory. The only one we have not
determined so far is 4. Using the Ginzburg-Landau equations for 7 = 0 leads to

Bm® =H = §=3 (5.82)

Thus the list of exponents is

1 1
a=0, 6:5, y=1 §=3, V=g n=0 (5.83)

These exponents satisfy the scaling relations apart from the Josephson scaling which depends
on the dimensions d.

The critical exponents arise from the specific fluctuation (critical) behavior around the a second-
order phase transition. They are determined by dimension, structure of order parameter and
coupling topology, and are consequently identical for equivalent phase transitions. Therefore,
the critical exponents incorporate universal properties.

5.3.3 Range of validity of the mean field theory - Ginzburg criterion

In equation (5.17) we gave a condition for the validity of the mean field approximation. The
fluctuations around the mean field should be small. We formulate this statement more precisely
here. In previous sections we have found that for large systems the fluctuations are very small
compared to the mean value (e.g. energy, particle number, ...). The question arises here what is
the ”system size”. The natural length scale for fluctuations here is the correlation length which
we know from the correlation function I';;. Thus, the relevant ”system size” corressponds to the
volume Vg = ¢4, Looking at the ratio

(s = (s0))(s; = {s2))) )
(s:0(55) BRI YT eR

We first look at the numerator and use the fact that I'z falls off on the length £ quickly. Thus
we use

> jeve Toj

Ejj = (5.84)

N

where the factor f is independent of £ and temperature and gives the fraction to which integral
limited to Ve corresponds to the susceptibility. We can estimate it by using the scaling form of
I,

13 d—1 1 %)
/0 drrd ——9(r/&) = f/ dr o 2g (r/€) = 52/0 dx a:g(a:):f§2/0 dz a:g(x(), |
5.86

/V dir Iy = fk;BT@ . (5.85)
1S
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which leads indeed to f independent of £ and of order one. Next we consider the denominator
of Eqr, and we restrict to T' < T, so that we immediately find

> (so)(sj) = m(T)*Ng (5.87)

jEV{

with Ne = (£/a)? as the number of lattice sites within the volume Vi. The critierlon for the
mean field theory to be applicable is then given by

d 2
x(T) § 2 fs §o —d/2
T.54— = T .

fkp N < (a m(T)* = T < 3s%T (5.88)

with &y as the correlation length at zero-temperature. Daraus ergibt sich der Giiltigkeitsbereich
d

At <a> (5.89)

€o

which excludes obviously a narrow range of temperature close to T, for dimensions d < 3. For
dimensions d > 4 there is no limitations and the mean field theory including the Ginzburg-
Landau theory is valid also close to T.. The temperature region

AT =T, - T ~ T{f<§ao>d}42d (5.90)

is called the critical region and grows with shrinking &y as the number of spins in the correlation
volume Vg becomes smaller.

One important result is the fact that the dimension d. = 4 has been identified as an upper
critical dimension. For d > d. the mean field exponents are valid. This does, however, not mean
that the mean field approximation is exact.

5.4 Self-consistent field approximation

Fluctuation effects affect not only the crticial exponents, they also alter the condition for the
instability. The mean field approximation overestimates the tendency to order by ignoring
fluctuations. The functional integral formulation based on the Hubbard-Stratonovich transfor-
mations allows to tackle the discussion of fluctuation effects in a systematic way. Since the
Ginzburg-Landau free energy is a good approximation to the saddle point solution close to the
phase transition, it shall be the basis for our discussion. A good insight into some aspects of the
fluctuation effects is obtained by the so-called self-consistent field approximation which use to
analyze the instability condition. We consider the fluctuations around the mean order parameter
value by looking at the partion function

/Dm —BF(miT,H) (5.91)

which represent as a functional integral in the order parameter m(). Our aim in the following
will be examine the instability condition of the paramagnetic state. Including thermal fluctuation
we find that the mean square of order parameter is finite above the transition temperature, while
the simple mean value still vanishes, i.e. (m(7)?) # 0 while (m(#)) = 0.

5.4.1 Renormalization of the critical temperature

In order to avoid difficulties with the functional integral due to the fourth-order terms in F', we
expand F' to second order around its mean value in the paramagnetic phase ({(m(7)) = 0),

2
F=Fy+Fp+= /dd ddr! (f)<(m%(%>m(ﬁ) (5.92)
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where we use

<5m(§;§n@> = {A+3B<m(f’)2> - W?}a(f—ﬁ). (5.93)

F7, is the term in zeroth order. This leads to the so-called Gaussian approximation. The mean
value (m(7)?) = (m?) is taken to be uniform.
It is now convenient to represent the order parameter fluctuations in Fourier space,

1 -
m(rF) = — E mge'?” with m-=m_z, (5.94)
VI q a
L 7

and a hypercube of edge length L to introduce periodic boundary conditions for m(#). Then F
reads

1 _
F=F+g Z [A+3B(m?) +rg*y mgm_g= Fy + Z G Hmgm_g (5.95)
q q

Now we may rewrite the partition function in this approximation as

7 = ZOH/qu dm_g exp{—ﬁG_l(cj)m;m_q*}
q

(5.96)
= 2] [ dmiy it exp {~5G @i + )}
q
where we used the parametrization m4; = m%:l: im’é. Now determine the mean value
Y = o [t () = 2y Y tmam_g)
(m = T rmr>—Ldqu4m_q
q
(5.97)

2 2kBT QkBT
LdZ mg ) = ZG LdZA—F?)Bm2 )+ kg?

which represents a self-consistence equation for (m?). Note that the G(q) corresponds to a
renormalized correlation function, analogous to I'z in (5.56).
On the other hand, we can determine the susceptibility using the flucutations,

X(T) = 5% dr d®r' {{(m(F)ym(7)) — (m(7) {m()) }
) ; (5.98)
- A+ 3B(m?)

The fact that the susceptibility diverges at the phase transition can now be used to determine
the instability temperature 777 which is different from the ”bare” T, defining the zero of A. Thus
we analyze the equation

1 A 3BkpT 1
-1 2
= _[A+3B =+ ) : :
q

where x™! = 0 determines 7. For the sum over ¢ we have to be careful because the form we

have chosen as an expansion in small powers of ¢ is not valid at large ¢. We correct for this
by introducing an upper cutoff A for ¢, which is of the order a~', the inverse lattice constant.
Then going to integral form L~¢ an — [ d%q/(2m)? and setting x~' = 0 we reach at equation

Ty Jza~? CakpTy (" ¢?!
_ —d c _ dhvB4. q
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where Cy is the volume of a unit-sphere in d dimensions as defined int (3.37). Thus the renor-
malized transition temperature is

T
TF = c <T.. 5.101
¢ Cyz (Aa)P2 ( )
2m)d d—2

Therefore the transition temperature is reduced by the fluctuations. The dimension d = dj, = 2
appears as lower critical temperature. For dimension d < dj, the integral diverges at the lower
boundary (infrared divergence) such that no finite transition temperature is possible. The
dimension dj, is more subtle. Below we will comment from a different viewpoint on this result.

5.4.2 Renormalized critical exponents

Now we turn to the behavior of the susceptibility at the new critical temperature. For this
purpose we rewrite (5.99) with the help of (5.100) and obtain for T — T},

1 3BCy; (° _ kgT kpT}
-1 _ = A— Y Ya d—1 _ c
X 2( o)+ (2m)d /0 [x‘l +kg> kg
1 BCakpTy [* d=3
~ L4, - 2BCksTE / I (5.102)
2 @2m)is  Jo 1+ xrq?

1 3BC kpTy AVEX — pd=3
= 54— A = DAL g eorz [

rT—s .
(2m)K 14 a2

Note that xy = £2. We distinguish now two cases. First choose the dimension larger than the
upper critical dimension d > d. = 4 and obtain

1 3BC kT A(ky)1/2yd—4
Y zi(A—Ac) dVB o dtBle 1y }2 d)/z{ (rx)*}

(2m)dk d—4
1 3BCkpTys A4 o ks o Cg2? T (Aa)?
=W A) - —anaE =X T ads g =T = 202r)d T, d—4 X

= x(T) =

a’s? { Ca?? TS‘(A“)d_4} . T T L
k(T —T¥) 22m)4 T, d—4 ¢

(5.103)
We observe that this corresponds to the behavior found in mean field calculation. Indeed the
above the critical dimension d. the mean field exponents are correct, and the only effect of

fluctuations is to renormalize certain quantities such as the critical temperature.

A X
IT-T.1"
mean field
y=1
.




Fig. 5.7: Critical region.

Next we consider d < d. = 4. In this case the integral over x in (5.102) converges and the upper
bound does not enter in the limit 7" — 7. The integral only depends on d and is given by
K;=T[(d—2)/2]T'[(4 — d)/2]. Therefore, we obtain

e (5.104)

_ 1
X = 5(14 —Ac) -
This equation has two regimes. For large y the second term on the right hand side is dominating
over Y~ '. On the other hand, if y is small, x~' is dominant. The first case applies for T" very
close to T such that we arrive at the behavior

2
X(T) x |T—=Tr77 with v = T (5.105)

Away from T the second case holds and we return back to the usual mean field behavior,
X(T) o< |T — Tt (5.106)

The crossover happens roughly at the boundary defined by the Ginzburg criterion. It is now also
obvious that the critical exponent v depend on the dimension. The critical dimensions d; = 2
and d. = 4 need a special care in this discussion as the expression we have obtained do not
straightforwardly apply to them.

We can now also use this result to determine the exponent of the correlation length, v, We may
use ¢? = ky such that we find immediately

UV =

v
L 1
. (5.107)

5.5 Long-range order - Peierls’ argument

We have seen in the previous section that the critical temperature is reduced from the mean
field value by quantum fluctuations. The lower the dimension (the coordination number) the
more severe thermal fluctuations act against order. We consider here the case of the Ising model
in one and two dimensional order. In one dimension no magnetic order is possible at any finite
temperature, while in two dimensions there is a finite-temperature phase transition.

5.5.1 Absence of finite-temperature phase transition in the 1D Ising model

We consider the groundstate of the ferromagnetic Ising model. All spins are aligned. The lowest
energy excitations are a domain walls for which the spins point up on the left and down on the
right of the domain wall. The energy for such a wall is 2Js?. With N spins on the Ising chain,
there would N — 1 positions possible for this wall and would yield an entropy S = kg In(/N — 1)
accounting for the uncertainty of the configuration of the state. Therefore a simple estimate of
the free energy for the presence of a domain wall leads to

AF =2Js*> — kT In(N — 1) (5.108)

Taking now the thermodynamic limit N — oo would yield for any finite temperature a negative
AF such that the ordered phase (without domain wall) would be unfavorable.
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Fig. 5.8: Domain wall as the lowest excitation.

In the one-dimensional Ising chain long-range order exists only at zero temperature analogous
to the classical spin chain discussed earlier.

5.5.2 Long-range order in the 2D Ising model

The argument given by Peierls to proof long-range order for the 2D Ising model is also based on
domains. We consider a square lattice and assume that all spins at the boundary are pointing
up. This requirement is not relevant, if the thermodynamic limit is considered, i.e, N — oo with
n as the number of spins. However, it implies that all domain walls on the lattice are closed.
The energy cost for a domain wall of the length L compared to the aligned configuration is

E(L) =2Js°L . (5.109)

Now choose a site j somewhere in the interior of the system. We define Py as the probability
that this spin s; is &s. Thus the mean value of the spin is

(sj) = s(Py — Py) (5.110)

where in the case of long range order (s;) > 0 due to boundary condition. Moreover the
correlation function satisfies for |i — j| — oo,

(sisj) — (s3)(s) = s*(Py — P_)? (5.111)

which is finite for the long-range ordered system, if P, # P_. Thus our proof has to address
this point.

In case s; = —s we find an odd number of domain walls encircling the site j. The relative
probability that the shortest domain wall around j (closest to site j) has the length L is given
by

G_KL ’
Prj=— D e KL (5.112)
Ll

where the sum >, runs over all other domain walls and K = 23Js?. If we consider s; = +s
this shortest domain wall is absent. Thus we may write

1 / 1
P, — » Ze—KL and P - 7 Zg(L)e_KLP+ _ (5.113)
L L

Here g(L) is the number of domain wall shapes of length L around j.
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Fig. 5.9: Domain wall configurations.

From topological point of view the domain wall should not cut each other. If we ignore this
condition and in addition the requirement that the domain wall is closed, we can derive a simple
upper bound for g(L).

1 1 (L\*> I?
L) <4x3F M x —xox (5] ==ek3, 5.114
9lL) < L2 <4) 24L° (5.114)
which can be understood as a walk of length L through the lattice. From the starting point, we
may start in 4 directions and every following step has 3 possible directions. On the contour there
L equivalent starting points (assuming close contour) and 2 directions. Then there are (L/4)?
sites enclosed by the domain and the starting point may be shift on any of them. Therefore we
can write

L L3 K) p L? [n3—K) 5115

P —— e \eT — e \eT .
<D i L <DL g (5.115)

L>4 L=4,68,...

since P, < 1. For sufficiently low temperature In3 — K = In3 — 2Js%3 < 0 so that the sum
converges very well. Making the temperature small enough also the condition P_ < % can be
reached. With the condition P, + P_ =1 follows that

P,—P >0 = lim (s;s;) = const. (5.116)

li—jl—oc

which means that we have long- range order at a finite temperature.
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Chapter 6

Linear Response Theory

The observation of its response to a small external perturbation, such as an external field,
provides much information about a macroscopics sytem. If the perturbation is sufficiently small
we can consider the response of the system in lowest order only, as a so-called linear response.
We are familiar with this already from magnetism where the magnetization is proportional
to the applied magnetic field. The susceptibility as the proportionality factor in the linear
response function. This linear response function incorporates important information about the
macroscopic system when we take dynamical aspects into account. We will extend our discussion
to the dynamical linear response function looking at the response to spatial and time dependent
perturbations. If we knew all stationary states of a macroscopic quantum system with many
degrees of freedom we would in principle be ready to calculate any desired quantity. As we
mentioned earlier this full information is hard to store and is also unnecessary in view of our
real experimental interests. The linear response functions are an efficient way to provide in
a condensed form the most important and relevant information of the system accessible in an
experiment. The linear response function is one element of quantum field theory of solid state
physics. We will introduce it here on a very elementary level.

6.1 Linear Response function

Some of the well-known examples of linear response functions are the dielectric and the mag-
netic susceptibilities which describe the dielectric and magnetic response to an external field,
respectively.

P(7t) = /d3r’/dt’ Xe(F— 7t —tE(7, 1)
(6.1)
M (7 t) :/d3r’/dt’ X (F =7t —t)H(7,t)
where we consider here a homogeneous, isotropic medium. It is obvious from this form that
the response functions y describes how a field at the position 7 at time ¢’ influences the system
at 7 at a later time ¢ (causality). Causality actually requires that x(7,t) = 0 for ¢ < 0. The

response functions are non-local in space and time. We may get a’local” form by going to
momentum-frequency space (convolution in Fourier transformation).

—

P(q,w) = xe(@w)E(@,w) and M(q,w) = xm(7,w)H(q,w) (6.2)

where the Fourier transformation is performed as follows,
sy L TRdw et
JE0 =52 [ 5 f@we : (6.3)
q
We now determine the response function for a general external field and response quantity.
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6.1.1 Kubo formula - retarded Green’s function

We consider a system described by the Hamiltonian Hy and analyze its response to an external
field h(7,t) which couples to the field operator A(7),

H ="Ho+H(t) =Ho+ / dr A(F)h(F, t)e™ (6.4)

where n = 04 is a small positive parameter allowing to switch the perturbation adiabatically
on. The behavior of the system can now be determined by the density matrix j(t). Possessing p
we are able to calculate interesting mean values of operators, (B(t)) = tr(p(t)B) . We find the
density matrix by means of the equation of motion,

L Op . .
ihgy = ~1p. 1) = 15, Ho + ] (6.5)
We proceed using the concept of perturbation theory, p = pg + 0p(t), with

1
po = e Mo

7 and Z = tre PMo (6.6)

Then we insert this separated form and truncate the equation in linear order in H’,

L0 R .
ih 509 = ~[0p, Hol = 50, 7] + - - (6.7)

We introduce now the interaction representation (time-dependent perturbation theory),

5ﬁ(t> _ efiHot/FLg(t)eiHot/h = Zhaatéﬁ _ _[5/3? HO] + efiHot/h {Zhaya(tt)} eiHot/h ) (68)

We use this together with (6.5) and arrive at the equation for g,
99(t)

ih=5 =~ = —[po, Hipy (1)) with ML, (1) = et/ g=iHot/h (6.9)
which is formally solved by
ot
N 1 R

We now look at the mean value of the observable E(F) For simplicity we assume that the
expectation value of B vanishes if there is no perturbation, i.e. tr{pyB} = 0. We determine

(B, 1) = tr {50(7,0)B() |

. : (6.11)
= tr {;e—""{ot/ i / dt’ [po, Hipy ()] 710V hB(F)} :
—o
By means of cyclic permutation which does not affect the trace we arrive at the form
ot
0BG) =~ [t [t {plBs(0) Al O} (7 e
- (6.12)

= /dt’/dST' xpa(F— 7t —t)h(i 1),

which defines the response function. Notably, it is entirely determined by the properties of the
unperturbed system.
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Recipe for the linear response function: We arrive at the following recipe to obtain a general
linear response function: From now on we denote the Hamiltonian of the (unperturbed) system
‘H. Then the linear response function of the pair of operators A B (they are often in practice
conjugate operators, A= B’T) is given by

Xpa(F =t = ) = =10t = ) ([Bar (7,0, An(, ¢ ) (613)

where (...)3 is the thermal mean value with respect to the Hamiltonian H,

M tr{Ce PM}

="y (6.14)

Ap(t) = eMt/h Ae=1Mt/M is the Heisenberg representation of the operator A (analog for B). Note
that the temporal step function ©(t — t’) ensures the causality, i.e. there is no response for the
system before there is a perturbation. The form (6.13) is often called Kubo formula or retarded
Green’s function.

Frequently used examples are:

e transverse magnetic susceptibility:

perturbation H = —/d37“ S~ (F)h(F,t)

conjugate magnetization M (7) = pgSt(F)

response function Xi—(F=7t =1 h@(t — " W[SH (7 1), S (7, )] -
(6.15)
o dielectric susceptibility:
perturbation H = —/d?’r en” (7F)o(7,t)
conjugate density en™ () (6.16)

response function (7 —7,t —t') = %@(t — )W ([RG(Ft), g (7)) -

6.1.2 Information in the response function

The information stored in the response function can be most easily learned by assuming that
we know the complete set of stationary states of the system Hamiltonian H: H|n) = ¢,|n). For
simplicity we will from now on assume that A = BT which is in many practical examples the
case, and will simplify our notation. We can then rewrite the response function y as

y —Ben . N . ) A gl
X(T—_»_ F,,t o t/) — —%@(t - t/) Z € ~ {<n|eth/hB(T—_»)efz’Ht/heth /hB(F/)Teszt /h|n>

—<n]emt//hB(W)Te_mt//hemt/hé(F)e_mt/h|n)}

6718571,

=—50(t—1) >

n,n’
(6.17)

105



It is convenient to work in momentum and frequency space. Thus, we perform now the Fourier
transform

+oo -~ - L
x(7,w) =/d3f/ di xpa (7, 1)t =1
— 00

) _fen - (6.18)
_ _% € ~ ](n\B,ﬂn’)Q/ i {ei(sn—sn/—s—ﬁw){/h _ ez’(en/—en—s—ﬁw)f/h} e—nf
0

n,n’

where we introduce

ﬁll
—
=2
—_
o
~

By = / d*rB(F)e T

with By = BJr due to the inversion symmetry (¥ — —7), i.e. x(F—7,t —t') = x(7 — 7, t —t').
Performing the time integral in (6.18) we obtain

. 1 1
— — B" |2 _
x(@w) =3 =5 |l Beln') {hw—en/+en+ih77 M—en—l—en/—i—ihn}

> / - ! 1 1
= dw' S(q,w") — = : .
0 w—w+in wtw +in

In the last line we write the response function in a spectral form with S(g,w) as the spectral
function,

7B€n
. e .
S(q.w) =) ——|nlBaln)?6(hw — € + €n) (6.21)

n,n’

We call S(¢,w) also dynamical structure factor. It represents a correlation function®
1 /4 A
S t—t) =5 <BH(f,t)AH(f*,t’)T>H , (6.23)

and contains the spectrum of the excitations which can be coupled to by the external perturba-
tion.

6.1.3 Analytical properties

The representation of the linear response function in (6.20) shows that xp4(q,w) has poles only
in the lower half of the complex w-plane. This property reflects causality (x(7,¢) = 0 for ¢ < 0.
We separate now x = Y’ +ix” in real and imaginary part and use the relation

. 1
lim -
n—04 T + 17

= Pé —amd(z) . (6.24)

LConsider the Fourier transform

+oo - -
/d3/ dtS(7, t)e 1T
1 a3 [T e Pen iHt/h (= —iHE/ v —iq-(FH7) = q -7 Hiwt
:ﬁ/dfd‘r/ it 37 e M B( 4 #)e T ) | B() e T T 7 i
e n,n’
Pen A 2 i hw)t/h
il B Peen 41

1 free -
:ﬁ/wO aty"©

n,n’

=35

n.,n’

|(n|Bg|n')|?0(hw — € + €n)

(6.22)
as gven in (6.21).
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with P denoting the principal part. This relation leads to

o0 1 1
V(@ w) = / a' S(3,o) {P P }

0 w—w  wto (6.25)
X'(qw) = —m{S(q,w) = S(q,—w)} -
Therefore the imaginary part of x corresponds to the excitation spectrum of the system.
Finally, it has to be noted that x(q,w) follows the Kramers-Kronig relations:?
1 +o0 " —: /
Vo) =1 [T plte),
T J_oo w—w
(6.27)

1 —+o00 (= ]
X"(q,w) = / du pATY)

/
oo w—w

6.1.4 Dissipation-Fluctuation theorem

First we consider the aspect of dissipation incorporated in the response function. For this
purpose we ignore for simplicity the spatial dependence and consider a perturbative part of the
Hamiltonian which only depends on time.

H =—-ht)B = (B(t)T) = / dt' x(t —t"h(t') or (B(w)") =x(w)h(w). (6.28)
0
We assume now a monochromatic external field,

h(t) = %(hoei“’t PRIy = (B = % DX(@)hoe® + (W) hge™™)  (6.29)

such that h(w) = ho/2 and (B(w)") = x(w)ho/2. The energy dissipation rate is determine by>

I = (g H) = (B 5 =~ ()" — (@)l =

ot 4
2 Kramers-Kronig relation: This relation results from the analytic structure of y. Consider a contour in the
upper half-plane of w’ where x(q,w’) has no poles due to causality.

-
%dw/ x(q, ") -0
C

w—w —in

w
“EX @)kl (631)

(6.26)
= [1Tde x(G WPy +imx(Gw) =0.
Separating this equation into real and imaginary part yields the Kramers-Kronig relation.
Im o
C
Re o
Fig. 6.1: Contour C close in the upper half of the w'-plane.
3The time-derivative of the Hamiltonian is given by
dH OH i OH
AR R L T (6.50)

for a quantum mechanical problem. The analogous relation is obtained for classical systems.
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where we dropped oscillating terms with the time dependence e**?“*. The imaginary part of the
dynnamical susceptibility describes the dissipation of the system.
From the definition of the dynamical structure factor it follows that

S(7, —w) = e’ 8(F,w) (6.32)

because

—Ben
. e .
5@ ) =3 (| Ban') P~ — e + )

/

n,n

. (6.33)
= W B Pl — e + ) = (7).

This is a statement of detailed balance. The transition matrix element between two states is the
same whether the energy is absorbed or emitted. For emitting, however, the thermal occupation
of the initial state has to be taken into account.
Using (6.25) we can derive the following relation

X'(@.w) = —n[1 - e"™]S(q w) (6.34)

which is known as the dissipation-fluctuation theorem. Let us consider here some consequences
and find the relation to our earlier simplified formulations.

“+o00 . . +o00 (= w
/ dw S(3,w) = (By(t) B! (1) = —= / dwf_(i’ﬁm)} (6.35)

—00 ™ —00

This corresponds to the equal-time correlation function (assuming (B) = 0). Now we turn to
the "high-temperature limit” kT > hw. Then we may approximate this equation by

W)

kBT “+o00 X// (q

™

(|1B7*) ~ dw = kpTx'(7,0) = kpTx(7,0) . (6.36)

—0o0

This is valid, if the x”(q,w) essential vanishes for frequencies comparable and larger than the
temperature. This leads us now to

/ Brd’r (B )BT (7,t)) = kgTx(7=0,w = 0) = kgTx , (6.37)

i.e. the static uniform susceptibility is related to the integration of the equal-time correlation
function as we had used previously several times.

6.2 Example - Heisenberg ferromagnet

In this section we apply the linear response function to discuss the ferromagnetic Heisenberg
quantum spin model with s = 1/2. Like in the Ising model the spins reside on a hypercubic
lattice and are coupled via nearest-neighbor interaction. The Heisenberg model has the full
SU(2) spin rotation symmetry.

(6.38)



with 77 = QZa:x,y,_.. cos(qqa) (lattice constant @ = 1, unit of length). The exchange coupling
—J is negative so that the ground state is ferromagnetic (all spins aligned). This ground state

has maximal spin Spor = > S; which is a symmetry operator of the Hamiltonian. In the second
line we have introduced the Fourier transformed Hamiltonian with

g _ 1N & ian
Si=1; qu»e q (6.39)
q

where we use again periodic boundary condition with a hypercube of edge length L. The
quantum spins satisfy the following commutation relations:
Ay AL At N .
(97,7 | = +no,;8F |55, 57| = 28,5,
(6.40)

ot _ Lot &+ o= _ 9pdz

[Sq, Sq,} = £hS5E, [SJ,S(?} = 2h8%, - -

It is possible to discuss the ferromagnetic state by means of mean field approximation which

is formally the same as for the Ising model leading to the same critical temperature kT, =
—Jzs? = Jd/2.

6.2.1 Tyablikov decoupling approximation

Here we would like to go beyond mean field theory using the response function for the Heisenberg
model. We introduce the transverse dynamical spin susceptibility,

X(@t— 1) = —20(t — ){[57 (1,87 )]) (6.41)

We use now a method based on the equation of motion to find this response function.

mgtx((j,t —t') = 8(t— {5, 57 ) %@@ = )((1S7, H)(1), SE,{t)

q )

= —20(t — t')h{SFy)

[ S7q (0522 (0,574 }
(6.42)
This equation leads on the right-hand side to new retarded Green’s functions containing three
spin operators. Thus we would have also to set up equation of motion for them which would in
turn lead to Green’s functions with four spin operators and so on. This hierarchy of equation is
untractable. Therefore we introduce here the approximation which truncates the hierarchy and
leads to a closed equation system,

~ A~ ~

Sz(1)S7_ 7 (1) — (55)57 (D)oo g
(6.43)

(£)S5(t) — (55)57 (1)o7

q

—

q+q

Replacing the corresponding terms on the right-hand side of the equation of motion and per-
forming the Fourier transform for the time we obtain the close equation

(w4 i@ ) = 2058 + 25 (35) (0 — 79)X(@ ) (641
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which leads to the solution

X(qw) = 5 245) (6.45)

w— 22 (SE)Y (o —g) +in

Here we define now the mean field (S’S ) = Vm with 0 < m < 1/2. We have introduced the small
imaginary part 7 in order to guarantee the causality.
First let us look at the spectrum of excitations if m # 0. This is given by the imaginary part ot
X-
X'(q,w) = 2aVmdlw — 2Jm(vo — )]

(6.46)

= wg= 2Jm(’}/0 —’}/q’) = 4sz<1 _COSQa)

[0

This is the dispersion of a collective magnetic mode, a magnon or spin wave, which corresponds
analogous to the phonons in a solid to a bosonic mode. This mode appears as an excitation

with well-define momentum-energy relation. For small energy the dispersion is quadratic, wgy =
2Jmq>.

Fig. 6.2: Dynamical structure factor for the spin excitation spectrum in the ferromagnetic
phase.

6.2.2 Instability condition

Now we construct the self-consistence equation for the mean field. In principle we could take
the mean field approximation solution. However, here we require now that the fluctuation-
dissipation theorem is satisfied. Thus we consider the dynamical structure factor,

S(G,w) = / dt eiw’%<;(t)5f§> . (6.47)

Taking the g-sum and w integral provides an onsite equal time correlation function:

2 2 [ o) = 180870 = £ {GD -5+ B = Fam. a9
q

110



Now we may replace S(¢,w) by means of the fluctuation-dissipation theorem.
h 1 1 1 wio 1 2m
q q

The instability condition defining the critical temperature is obtain from the limit m — 0. Then
we may expand the denominator on the right-hand side and obtain the equation

h  kpT.1 1
- = — 6.50
2 Jh V Zq; Yo — Vg ( )

For the three-dimensional system a numerical solution shows kg7, ~ 1.1Jh? which is consid-
erably smaller than the mean field result of 1.5Jh?. The reduction is, analogous to the self-
consistent fluctuation approximation, caused by thermal fluctuations which are ignored in the
ordinary mean field approximation.

In one and two dimensions we find that the integral on the right-hand side diverges at the lower
boundary (infrared divergence).

1 1 / ddq 1 /A qd—l
il — — dg=—— — oo for d<2. 6.51
V zq; Y — Vg (2m)Tv9 — g 0 g (8:51)

Thus kT, — 0. This is a consequence of the spin wave fluctuations which destroy the magnetic
moment. This result is also known as the Hohenberg-Mermin-Wagner theorem. It applies to
systems with a continuous spin symmetry and short-range interaction. Note that Peierls’ domain
wall argument fails here, since the domain walls have an infinite width due to the continous
degeneracy of the magnetic ground state, i.e. any direction for the ordered moment has the
same energy.

6.2.3 Low-temperature properties

How do the spin wave fluctuations influence the low-temperature behavior. Let us first consider
m(T) =1/2 — dm(T). We insert this into the self-consistence equation,

1 2 o R
1—o0m :(2—5m>VZ(1+nZ:le ﬁﬁ“"?)

q

S . } { <<3/2><kBT>3/2}
~(1—2m)q1+ e 5 =(1-20m)< 1+
{ g/ @) (1= 20m) (6. Th2)7?
(6.52)
which leads to
¢(3/2)
(67 Jh2)3/2

If we compare this with the result of the ordinary mean field approximation, dm o exp(—T1"/T¢)
we find that the spin wave fluctuations suppress the magnetic order more strongly.

Finally we consider the spin wave contribution to the low-temperture specific heat. The magnons
as bosons have a dispersion wz = csq® leading to a density of states as

Sm(T) ~ (kgT)3/? . (6.53)

D(w) x w'/?. (6.54)
With this we obtain
hw
U X /dWW1/2eﬁﬁwl XX T5/2 = C (0.6 T3/2 (655)

which is also a consequence of low-energy spin wave excitations.
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Chapter 7

Renormalization group

While the mean field approximation describes second-order phase transitions in a very handy
way, it treats fluctuations poorly so that the critical behavior is not adequately reproduced. This
is particularly true for the renormalization of the transition point and the critical exponents of
quantities which are singular at the phase transition. In this context a powerful method has been
developed in the late sixties and seventies which gives a new access to the cirtical region: the
renormalization group method. This method is based on the successive decimation of degrees of
freedom of the system with the aim to extract the most important information from a complex
many-body system. The analysis of the critical behavior is based on scaling properties and
yields much insight into the properties of a system with many degrees of freedom. There are
many variants of the renormalization procedure which are in use and much development is still
going on.

7.1 Basic scheme

The basic scheme of the renormalization group method is to make a change of the length scale
at which the system is considered. Close to the critical point the only relevant length scale is
the correlation length, the length over which the degrees of freedom effectively interact. This
length is diverging if the the critical point approached, where no length scale exists anymore.
The procedure rests on diluting (reducing) the number of degrees of freedom in a proper way to
shrink effectively the length scale and to "move away” from the critical point.

In order to introduce the method we consider again the Ising model with the degrees of freedom
s; = £s on a regular lattice. The partition function is given by

Z(E,N) =Y e HME L3N (7.1)
{si}

where we assume a generalized Hamiltonian of the form

H(Ka{si}7N):KO+KIZSi+KQZSiSj+"' (72)
i (6,5)
with couplings among many spins, K = (Ko, K1, Ko, ...). In the standard form of the Ising
model we have

Ko=0, Ky =-H/kgT, Ky=—-J/KgT, Kps3=0. (7.3)

The aim is now to reduce the number of degrees of freedom without changing the partition
function. We introduce b > 1 which denotes the change of the length scale in the system. In the
decimation procedure we reduce the degrees of freedom by factor b%. In the following we will use
the so-called block spin formulation which gives an intuitive view of the renormalization group.
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We separate the spins into two groups {S,} and {s’}. The first set will be eliminated while the
second set represents the remaining degrees of freedom.

Z(R7 N) = Z Z e_H(I?{Sb}?{S,}aN) — Z e_H(KI7{5/}7Nb7d) — Z(K‘-/’ Nb_d) (74)
{s'} {Sp} {s'}

Looking at the reduced free energy per spin we find

F(R)=— lim %m [Z(K’,N)} = 5~ lim

Jim Jim [Z(X’,Nb*d)} — bR, (75)

The transformation K — K’ can be repeated in the same way
K" =RK") =R'K  with N — Nb~ ™ (7.6)

where the set of operations {R"} with n = 0,1,2,3,... represents a semigroup, yielding the
name renormalization group. It is a semigroup only as it lacks the inversion. There is no unique
way to undo a decimation step. The renormalization group transformations lead to a flow in
the coupling constants K.

The behavior pf the system is determined by so-called fized points where we find

RK.=K. , (7.7)

i.e. the coupling constants do not change under decimation. The region of K close to the fixed
point is most interesting as we can write

K=K.+6K and RK ~K.+ASK (7.8)

with A being a quadratic matrix of the dimensions of K which can be infinite. This matrix is
generally not Hermitian and its eigenvectors €; (unit length) are not orthogonal. Nevertheless
we can express (7.8) as

K=K.+) cé and RE=K =FEK.+) ctVe (7.9)
i=0 i=0
Thus we find
Re; = ¢ = c;b¥i . (7.10)

The exponents y; characterize the eigenvectors €;. If y; > 0 (y; < 0) then € is called relevant
(irrelevant). €; with y; = 0 is called marginal. Along relevant eigenvectors we move away from
the fixed point under successive decimation (unstable fixed point).

Consider the case that only €] is relevant, setting the external field H to zero. The phase
transition (critical temperature) corresponds to the temperature 7T, where ¢; vanishes (fixed
point). Close to the fixed point (K close to K, or T close to T.) we can approximate

1 =A <§ - 1> = —Ar (7.11)

and then consider the renormalization group step

TI
dy =Rci =A < - 1) =—A7 = =T (7.12)
T
Let us use this relation first for the length scale. The correlation length is changed in a renor-
malization group step by

§— ¢ =¢(T)/b=¢T") (7.13)
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The fixed point is characterized by £ = £/b so that only two situations are possible £ = oo for
the unstable fixed point and £ = 0 for a stable fixed point. In case of a stable fixed point we
obtain close to T,.

I

= 77 = 7 =brr. (7.14)
This leads immediately to
1

We now turn to the free energy, still assuming that ¢; is the only component in the renormal-
ization group procedure. Then the singular part of the free energy per spin close to the critical
point has the following form:

Fr)=b70f(7) = b f (o) = b= U f(rb) (7.16)

where the last equality means that we consider ! renormalization group steps. We now choose [
as a real number so that 76'%1 =1 and so b' = 771/¥1. Then the free energy takes the form

f(r) =7 f(1) (7.17)
with the critical behavior of the specific heat C' o< |7|™ we find here that
2—a=—. (7.18)
Y1

Thus, from the exponent y; we have obtained v and «. Equations(7.15) and (7.18) can be
combined to the Josephson scaling vd = 2 — «, which we had seen in Chapter 5. Modifications
and additional exponents can be obtained by keeping the magnetic field as another coupling
constant. For simplicity we ignore this here and turn to the examples.

7.2 One-dimensional Ising model

The one-dimensional Ising model can be solved exactly in a very simple way. In the absence of
a magnetic field the partition function and the reduced free energy are given by

Z =[2cosh(K)]Y  and  f(K)=In[2cosh(K)] , (7.19)

respectively, where K = J/kpT.
We define the partition functions as

7 Z Kot 3 sisin (7.20)
{s}

which is convenient to illustrate the way of decimation. Note that K = Ky here. We now
reorganize this partition function in order to identify a decimation scheme, where we sum over
the spins on the even sides,

7 = Z Z 6K0+K2Ei(52i—1+52i+1)52i

{Sodd} {5even}
(7.21)
— Z H62K0 {6K2(52i—1+52i+1) +6—K2(52i—1+32i+1)} — Z H€K6+Kés2i—152i+1
{Sodd} @ {Sodd} i
where s = 1. The new coupling parameter K’ is related through the condition
e2Ko {eK2(52i71+52i+1) + e—K2(52i71+82i+1)} — KotKgs2i-152i41 (7.22)
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In order to solve this equation we consider the configurations (sg;—1,$2i+1) = (+1,+1) and
(+1,—1) which yields the equations

1
¢2Ko [2K2 | =2K2) . Kt Ky =2Ko+ g 2 cosh(2K>)]
= (7.23)

2K B 1
902Ko =02 K} :§ln[cosh(2K2)}

Note that this decimation scheme keeps the form of the partition function, i.e. we end up with
the same connectivity of spins in the exponent (nearest neighbor coupling). We will see in the
next section that this is not generally the case.

There are two fixed points:

(Koe, Koc) = (00, 00) and (Koe, Ko¢) = (—In2,0) . (7.24)

For the coupling constant K the first fixed point is unstable (the iterative renormalization leads
the coupling constants away from the fixed point) and the second is stable.

1 2 3 4 5 6 7 8 9 10 1
--@-0--9--0--@--0--0--0--9--0--@-

RG | step
b=
] 3 5 7 9 1
- @ - Q------ - o ----- ®------ o-

Fig.7.1: Decimation scheme: Every second spin is integrated out to reach a renormalized new
system with only half the spins of the previous system.

We do not find a fixed point at a finite value of K5 which indicates that no phase transition
occurs. The unstable fixed point corresponds to zero-temperature limit where the spins order
in the ground state. The stable fixed point K5, = 0 is the limit of non-interacting spins. The
renormalization group treatment which had been here performed exactly, shows that there is no
phase transition at a finite temperature.

Kz

o = =« =4 a4 <9
0 (0. @]
Fig.7.2: Flow of the coupling constant Ko = J/kpT of the one-dimensional Ising model under

the renormalization group scheme. For any finite coupling and temperature the flow goes
towards K = 0 the limit of completely decoupled spins.

Therefore we find that starting at any finite value of Ky leads us through successive application
of the decimation procedure towards weaker and weaker coupling Ks. The fixed point of Ky =
0 eventually corresponding to non-interacting spins is the ultimate limit of disordered spins.
Through the renormalization group procedure it is possible to generate an effective model which
can be solved perturbatively and obtain the essential physics of the system. We introduce
Ky = g(K>3) and write

g(Kb) = % (In2+ K3) . (7.25)
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from (7.23). We start with Ko = 0 and write

Zn(Kg) =) efexisisinn = NS 70 ) (Kh) = eNIEIINOED 2 70 (KY) = ... . (7.26)
{s}
The reduced free energy
F() =~ In Zy (K) (7.27)
can now be approximated by
F () = — zn: 9(12(51?)) . zin In2, (7.28)

by successively increasing n which leads to Kén) — 0. For Ko = 0 we find f = —In2. Thus
knowing the weak coupling limit allows us to determine the reduced free energy at any parameter
K (temperature).

7.3 Two-dimensional Ising model

Also for the two-dimensional Ising model there is an exact solution, due to Onsager, which is,
however, considerably more complicated. The partition function is given by

7 = [2cosh(2K)e’]" (7.29)
e 1= /Oo 9, {1 [1 + (1 - k?sin? ¢)1/2] } (7.30)
0 2m 2
and 2sinh(2K)
oK) (7.31)

In this case there is a phase transition at finite temperature given by

sinh(2K.) =1 = kpT, =227 K,=0.4407 . (7.32)

Fig.7.83: Decimation scheme for two-dimensional Ising model: Every second site is integrate
yielding an effective coupling among all surrounding spins.

Now we turn to the renormalization group treatment.! There are various decimation schemes
we could imagine. In analogy to the one-dimensional case we divide the square lattice into two

Literature: H.J. Maris and L.P. Kadanoff, Am. J. Phys. 46, 652 (1978).
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sublattices as shown in Fig. 7.3: The white sites are integrated out. We take the plaquette
indicated in the figure. Spins 1, 2, 3, and 4 encircle spin 0. The latter couples through nearest
neighbor interaction to the former four spins. Thus, our decimation works as follows

7 =... Z Z el so(s1+s2ts3+sa)

51,52,53,54 S0

(7.33)
- ... Z [eK(81+82+83+84) + e K(sitsatsstsa)| ..
$1,82,53,54
We reformulate the partition function for the remaining spin degrees of freedom
= Z IO T K (s152+s253+s35a+5451)+K)(s153+5254)+Kis1sa8350 (7.34)

51,52,53,54

Going through the space of spin configurations we find new effective interactions between the
four surrounding spins with the relation?

1
K, = gln {cosh?(2K) cosh(4K)} +In2

K| = éln {cosh(4K)}
(7.38)
K, = éln {cosh(4K)}

K, = éln{cosh(ZlK)} - %ln{cosh(ﬂ()}

where K|) is again connected with the reduced free energy, K] and K) denote nearest- and
next-nearest-neighbor spin-spin interaction, and K} gives a four-spin interaction on the plaque-
tte. Note that the neighboring plaquettes contribute to the nearest-neighbor interaction, e.g.
summing in Fig. 7.3 over sy on site (0, yields another interaction between s; and ss. Therefore
we have to modify the second equation in (7.38) by multiplying by a factor 2,

Kl = iln{cosh(le)} | (7.39)

Unlike in the Ising chain we end up here with a different coupling pattern than we started. More
spins are coupled on a wider range. Repeating the decimation precedure would even further

2The renormalization group relations are obtained by looking at different spin configurations for

eK(S1+52+53+54) + efK(S1+sz+53+54)

(7.35)
_ eK(’)JrKi(8152+5253+53S4+S451)+Ké(5153+5254)+K§51525354 )
We use now the configurations
(817 S2, 83, 34) = (+7 +7 +7 +)a (+7 +7 +7 7)7 (+7 ) +7 7)7 (+7 +a RE) 7) (736)
and obtain the equations,
4K —4K K{+4K| +2K5+ K]
e e = flotafy 2Kyt Ky
2K | 2K eK()—Kg )
(7.37)

_ Kh—4aK!4+2K.+ K/
2 = ¢e0 1 2 3 ,

_ _K\—2K}+K]
2 = ™0 3

whose solution leads to (7.38).
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enlarge the interaction range and complexity. This is not a problem in principle. However,
in order to have a more practical iterative procedure we have to make an approximation. We
restrict ourselves to the nearest neighbor interactions which would give a well-defined iterative
procedure. But simply ignoring the other couplings which additionally help to align the spins
would lead to an oversimplified behavior and would actually give no phase transition. Thus we
have to add the other couplings in some way to the nearest-neighbor coupling. It can be shown
that the four-spin interaction is small and not important close to the transition point, and we
concentrate on K| and K only. Let us define the effective nearest-neighbor in a way to give the
same ground state energy as both couplings. Each site has four nearest- and four next-nearest
neighbors, which yield the energy per site for full spin alignment

Eo = 2NK| + 2NK} = 2NK' (7.40)

Thus we define the new renormalized nearest-neighbor coupling
3
K' =K+ K}, = 3 In {cosh(4K)} (7.41)

which now can be iterated. We find a stable fixed points of this new equation at K = 0 and oo.
There is also an unstable fixed point at

K. = 0.507 (7.42)

This unstable fixed point corresponds now to a finite-temperature phase transition at kg7, =
1.97J, which is lower than the mean field result kg7, = 4J, but relatively inaccurate compared
to the exact result of 2.27J.

K

c
O <= =@ > »—@
0 disorder order o)

Fig.7.4: Renormalization group flow of coupling constant; The unstable fixed point K.
represents the critical point. On the left hand side, the flow leads to the stable fized point
K =0 corresponding to the uncoupled spins: disorder phase. The right hand side flows to the
stable fixed point K = oo, where system is ordered.

It is now interesting to consider the exponents which we had discussed above. Thus we take
into account that in our decimation scheme b = v/2 and calculate

K -K. = % [In {cosh(4K)} — In{cosh(4K,)}]
= 3k = K.) -L n {cosh(4K)}
T3 o) g T P
3 (7.43)
= (K — Kc)§ tanh(4K.) = 1.45(K — K,)
= W = 2v1/2 = 145 = oy = L5 o7
In2
From this result we obtain the critical exponents v and «:
1 d
v=-—=093 and a=2-—=0135. (7.44)

1 Y1
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The exact result is Vegact = 1 (mean field vp,p = 1/2) and qegaer = 0 meaning that the specific
heat has a logarithmic singularity not describable by an exponent.

The decimation method used here is only one among many which could be imagined and have
been used. Unfortunately, for practicle reasons approximations had to be made so that the
results are only of qualitative value. Nevertheless these results demonstrate that non-trivial
properties appear in the critical region close to the second order phase transition.

Other decimations schemes can be used. Decimations in real space are only one type of method,
know under the name of block spin method. Alternatively, also decimations schemes in momen-
tum space can be used. Depending on the problem and the purpose different methods are more
useful.
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Appendix A

2D Ising model: Monte Carlo
method and Metropolis algorithm

By Christian Iniotakis

A.1 Monte Carlo integration

In the description of many physical scenarios, one may be confronted with an integration prob-
lem, which is not solvable analytically. Thus, the correct result of the integration has to be
approximated by evaluating the function at a sufficiently large set of sample points:

/da:f(;v) ) (A1)

There are several well-established numerical integration methods based on sample points, which
are equally spaced, e.g. the midpoint or trapezoidal rules, as well as some more evolved adaptive
methods!. These methods work fine in lower dimensions. However, if the space of integration
is of higher dimension, they are practically not applicable anymore, since the number of sample
points grows exponentially with the number of dimension.

In contrast to this, the main idea of Monte Carlo integration is to use sample points, which are
generated randomly?. For low-dimensional problems, such a method is not useful, if compared
to the other methods mentioned above (an example is given in the lecture). Nevertheless, Monte
Carlo integration is easy to generalize and is the method of choice for high-dimensional problems.

A.2 Monte Carlo methods in thermodynamic systems

We have already seen, that the the expectation value of a quantity A in the canonical ensemble
(where = 1/kgT is fixed) can be written as

) s A(S;)ePH(SH)
< > o ZS' e*ﬁH(Sz‘)

(A.2)

Here the sums have to be performed over all possible microstates \S; of the system and H(S;) is
the energy of the state S;. With the partition function

Z =" e PHE) (A.3)
S;

!These methods decide, whether and where more additional points should be evaluated.
2like in a casino, which gives some hint about the origin of the name.
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we may define

P(S;) = —e BH ) (A.4)

so that

(A) =Y P(S)A(S)). (A.5)
S;

The expectation value for A is the sum of the values A(S;), weighted with the function P.
Although this structure looks rather simple, it is generally not possible to evaluate it in a naive
way. One concrete problem is the tremendous number? of states S; involved. One might think
about using the Monte Carlo method here, generating a random sequence of n sample states
Sios Siys -y Si,,, for which we could evaluate the corresponding A(S;, ). However, normally it is
not possible to calculate the partition function Z, even with a Monte Carlo technique. Thus
we do not know the corresponding weighting factors P(S;, ). How can we manage to get the
expectation value, then?

Firstly, we notice that the weighting factor P represents the probability distribution of thermo-
dynamic equilibrium, since

> P(S) =1 (A.6)
S;

Thus, a rather elegant solution of the problem would be, to generate a series of sample states
for the Monte Carlo method, which contains the states S; according to their distribution P -
instead of a completely random sequence?. For these states, we could simply sum up all their
corresponding A values to get a good approximation for the expectation value. But still the
problem is, how to generate such a series, since we do not know the probability distribution P.
What we may access, however, is the relative probability of two states, because the partition
function drops out:

P(S5)
It turns out, that an algorithm originally developed by Metropolis et al. solves the problem®. It
is capable of generating sequences of random states, which fulfill the corresponding probability
distribution, based on the knowledge of the relative probabilities only. In the following, we will
illustrate the functional principle of the Metropolis algorithm for a very simple example, namely
an Ising model consisting of two sites only.

P(S;) o~ BLH(S:)—H(S))] (A7)

A.3 Example: Metropolis algorithm for the two site Ising model

Consider the two site Ising model, where the configuration space consists of the four states
Si ={17,11,71,17}. Without an applied magnetic field, we have a ground state energy F¢ and
an excited state energy Fg, and both of them are twofold degenerate. The two states S7 and
S belong to the ground state level, and both S3 and S4 to the excited one. In the following, p
denotes the probability of the excited state relative to the ground state, given by

p = e PEE—Fa), (A.8)
Now, take a look at the following algorithm, which produces a sequence of states S(™):

1. Choose a starting state S out of the four S;.

3Note, that we assume a model system with a discrete configuration space here. For a continuous model, the
sums should be replaced by integrals over configuration space.

1For a nondegenerate system at low temperatures, for example, the ground state should appear much more
often in this sequence than any specific state of higher energy (if the sequence is long enough...).

5Cf. N. Metropolis, A.W. Rosenbluth, M.N. Rosenbluth, A.H. Teller, and E. Teller, J. Chem. Phys. 21, 1087
(1953).
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2. Given a state S, randomly pick one of the other states and denote it S.

3. Generate the next state S +1) according to the rule:
If the energy H(S) < H(S™), set S(+1) .= §.

If the energy H(S) > H(S™), set S+1) .= S with probability p,
and keep S := §(™ otherwise.

4. Continue with step 2.

The algorithm works quite simple, but what are its properties? We can answer this question
in terms of probability. Let pgn) denote the probability, that S = S;. The corresponding
probability vector of the nth state lives in the configuration space and is given by

p™ = (p{"”,py"”, " )" (A.9)

One step of the algorithm may be represented by a probability matrix II in the following way:
p ) =T1p™, (A.10)

where the matrix elements II;; are the probabilities Pj_,; of the step getting from state S; to
Si- It is not difficult to ﬁnd, e.g., Plﬁg == % : 1, P1H3 = P1H4 = % - p and Pl%l = %(1 *p).
Eventually,

2(1—-1p) 1 11
1 1 21—-p) 1 1
II= - A1l
3 D D 01 ( )
P P 1 0
Note, that II is diagonalizable. The matrices
1
% 0o -2 -1
M= » O 0 1 (A.12)
1 -1 1 0
11 1 0
and
p p p p
1 _
Ml 0 0 (I1+p) 1+p (A.13)
20+p) | —» —p 1 1
-1 1+2p -1 -1
result in
MM = A (A.14)
with the diagonal matrix
1 0 0 0
0 -3 0 0
— 3

1-2
0 0 o0 =

This is quite helpful in finding the actual probability vector after n steps. We have
p» = 1p™V
— an(o)
= MA"M'p.

The nth power of the diagonal matrix A simply is a diagonal matrix with the elements of A,
but each raised to the power of n. For a large number of iteration steps, n — oo, only the
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top-left entry of A™ will survive. The other eigenvalues have a modulus smaller than 1 and
vanish accordingly. In this limit, we get

1 1 1 1 1
1 1 1 1 1 1 1
(00) _ 0 _-_ - . A.16
P 20+p) | » P P P p 20+p) | P ( )
P ppDp P

Now, we can list several remarkable properties, which are typical for a Metropolis algorithm in
general: Firstly note, that p(> is independent from the actual starting vector p(®) due to the
(0) _

normalization condition ), p,”’ = 1. Furthermore, it remains unchanged by II, since we have

p(>) = IIp(*>). (A.17)

Finally, most important, the elements of p(>) show the correct probability distribution®. In
the practical use of such a Metropolis algorithm, one has to wait for a sufficiently large number
n of first initial steps’. After this initial process, the algorithm effectively produces a random
sequence of states according to the probability distribution of thermodynamic equilibrium. A
sufficiently large number of those states can then be used for the Monte Carlo integration.

The concrete generalization of the sample Metropolis algorithm presented above to an Ising
model with a larger amount of sites is straightforward. A typical way is as follows:

1. Choose a starting state S(©).

2. Given a state S, keep the spins at all sites, apart from one randomly picked site, where
you flip the spin. Denote this new state S.

3. Generate the next state S(™*1) according to the rule:
If H(S) < H(S™), set S+ .= G,
If H(S) > H(S™), set S+ := § with prob. p = e BH(S)—H(S™)]
and keep St .= §(0) otherwise.

4. Continue with step 2.

The basic step 3. remains unchanged. It fulfills the so-called detailed balance property
P(S;) - Pi.; = P(S;) - Pj—i, (A.18)

which is a sufficient condition for P being the stationary probability distribution. Thus, one can
be sure to finally get the thermodynamic equilibrium distribution using the Metropolis algorithm.
Note, that the algorithm given here differs from the one presented above by a minor point
regarding step 2. The new state is not randomly chosen from the huge amount of all possible
states, as above. Instead, the new state is generated from the old one by randomly picking a site
and flipping its spin, but all the spins at other sites remain unchanged®. Alternatively, the local
spin flip may be performed not for a randomly chosen site, but for all sites, one after the other,
in a sweep. In the lecture, some sample solutions for the 2D Ising model, that are based on
the Monte Carlo Metropolis method, will be presented. There are even more evolved techniques
using cluster updates to overcome the effect of the critical slowing down.

5 Actually, the Metropolis algorithm implements a Markov chain in configuration space, for which the thermo-
dynamic equilibrium distribution is stationary.

"The actual number severely depends on the initial values and the circumstances.

8This kind of local updating allows to determine the energy difference and thus the relative probability much
faster. An important aspect is to ensure the reachability of any state in a finite number of steps to keep ergodicity.

123



Appendix B

High-temperature expansion of the
2D Ising model: Finding the phase
transition with Padé approximants

By Christian Iniotakis

In this section, we investigate the 2D Ising model using a specific approximation method, which
allows to determine singular critical points at phase transitions in a rather elegant numerical
way. Since we consider only the simplest two-dimensional cases, we may compare the final
results with those of exact analytical solutions'. We start with the Ising Hamiltonian

H=-J Z 005 — hZO'Z (Bl)
<1,5> %

Here, we assume a regular lattice of N sites with allowed spin values o; = +1 at site 7. The
index < 4,5 > denotes nearest neighbour connections. Due to the constants J > 0 and h,
it is energetically favorable if a spin is parallel to its next neighbours and to the direction of

the magnetic field, respectively. Obviously, the configuration space of this system contains 2V
possible states.
B.1 High-temperature expansion
For a general quantity A, the expectation value is given by
TrAe PH
<A> = Wa (B-Z)

where the abbreviation § = 1/kpT has been used. In the following, we concentrate on the
average magnetization per spin/site

1
m = <N Z o;) (B.3)
=1
and the resulting zero-field susceptibility
om
= — B4
X0 oh |, _, (B.4)

1Cf., e.g., L. Onsager, Phys. Rev. 65, 117 (1944).
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The Tr-operator in the expression for the expectation value sums over all 2V possible states of
our system. Furthermore, for the concrete evaluation it is helpful to realize that

Trl="Tro}"o:"...op =2V, (B.5)

whereas

Tr O‘l-2n+10';n...0'§€ =0. (B.6)

In words, as long as we deal with products of even powers of the o; only, we get 2. However,
as soon as at least one of the powers is odd, we get zero.
Exercise 1: Using above relations, show that the reduced zero-field susceptibility

x = ksT'xo (B.7)
is given by
1 Tr Y. . g;0,e PHo 1 Tr .. oj0,e PHo
Y= — Z'L,j gV} =14 — Zz;éj ] (BS)
N Tr e—FHo N Tr e—BHo
with Hy denoting the zero-field Hamiltonian
Hy=-J > o005 (B.9)
<t,5>

As a next step, we want to evaluate both the numerator and the denominator of the reduced
zero-field susceptibility. For this purpose, we use the identity

0 n
ePJoioj Z (8J) U?U;l

o n!

_ Z(ﬂj) Zﬂj2n+1
(2n)! 7i% (2n +1)!

n=0
= coshfJ + oi0; s1nh ﬁJ
= cosh(8J)(1 4+ wojo;) (B.10)

with the definition
w = tanh 8.J. (B.11)

Note, that w — 0 for 7' — oo and w < 1 for finite 7. Thus, w is an ideal candidate (better than
3 itself) for a series expansion in a small parameter, starting from the high-temperature regime.
Due to
e M — I Xciyeoi0s = [T e, (B.12)
<i,j>
Eq. (B.10) can be plugged into the expression for the reduced zero-field susceptibility Eq. (B.8),
and we find in orders of w:

Tr ZUin H (1 + wo,os)

1 i+ <r,s>
X = 1+
N Tr H (1 + wo,os)
<r,s>
Tr Zcriaj 1+w Z 0,05 + w2 Z 0r0sOnOm + ...
. 1 i#j <r,s> <r,s>#<n,m>
N N

Tr [ 1+w g 0,05 + w? E OrOsOnTm + ...
<r,s> <r,s>#<n,m>

125



n ‘ square lattice, ¢ = 4 | triangular lattice, ¢ = 6 | honeycomb lattice, ¢ = 3
0 1 1 1
1 4 6 3
2 12 30 6
3 36 138 12
4 100 606 24
5 276 2586 48
6 740 10818 90
7 1972 44574 168
8 5172 181542 318
9 13492 732678 600
10 34876 2 935218 1098
11 89764 11 687202 2004
12 229628 46 296210 3696
13 585508 182 588850 6792
14 1 486308 717 395262 12270
15 3 763460 2809 372302 22140

Table B.1: Coefficients a,, of the high-temperature expansion of the reduced zero-field suscep-
tibility x in orders of w = tanh 3J (cf. Exercise 2). The data for the different lattice types is
according to Sykes et al.

Exercise 2: Calculate the lowest orders in the numerator and the denominator. Show, that we
end up with

- 14 iQNqu+2NNq(q— Dw? + O(w?)
X N 2N 4 O(uwd)

= 1+qw+q(g—Dw? +O0(w?),

where g denotes the number of nearest neighbours in the lattice.
The evaluation of higher coefficients is merely a combinatorial task. In Table B.1, we list
the results published by Sykes et al.? in 1972.

B.2 Finding the singularity with Padé approximants

The coefficients in Table B.1 grow rapidly for higher orders. In particular, the series
X = Z apw" (B.13)
n

does not converge for all temperatures T or values of w, respectively. This is not surprising,
since we expect a singularity of the form

X~ Alw —w.)™" (B.14)

to appear when w — w_ due to the phase transition. The specific values of both w. and the
critical exponent v > 0 are unknown sofar. And obviously, an “ordinary” series expansion of the
Taylor-type is not sufficient to handle such a singularity appropriately. Therefore we employ the
method of the so-called Padé approximants® in the following, which will allow us to determine
the critical values w, and v with a high accuracy.

2Cf. MLF. Sykes, D.S. Gaunt, P.D. Roberts and J.A. Wyles, J. Phys. A 5, 624 (1972).
3Cf. H. Padé’s thesis of the year 1892 as well as G.A. Baker, Phys. Rev. 124, 768 (1961).
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The Padé approximant [m,n] to a given function f is the ratio of a polynomial of degree m
divided by a polynomial of degree n

_ potpix+pezt 4+ ppa™

m,n| = B.15
[, m] 14+ gz + g2 + ... + gpa™ ( )
such that it agrees with f up to order m + n:

f=[m,n] + O(x™"+h). (B.16)

Note, that the coefficients p;, g; of the polynomials are uniquely determined, and with them also
is the Padé approximant [m,n|. The Padé approximants [m,0] just coincide with the Taylor
series expansion for f up to order m and are of no use for our purpose here. However, Padé
approximants of higher order in the denominator naturally exhibit poles. This feature makes
them good candidates for catching the singularity at the phase transition.

Since the expected singularity is of order =y, whereas the poles of the Padé approximants are
restricted to integer orders, we may introduce the following trick: Instead of x, we use the
auxiliary function 9,, In y, since

X ~ Alw—w:.)"

Iny ~ InA—~In(w—w,.)
-

w—we

Oplny ~

Thus we expect the Padé approximants for the function 0, In x to display a singularity at the
critical value w,, representing the physical phase transition. Moreover, the value of the residue
corresponding to this singularity should provide us with —vy. In Table B.2, we list the first
coefficients for the auxiliary function 0, Iny. Results for the concrete numerical evaluation of
the Padé approximants will be presented in the lecture. Some samples can be seen in Figs. B.1,
B.2 and B.3 for the square, triangular and honeycomb lattice, respectively. We get a very good
estimate for the critical exponent compared to its exact value

v =7/4=175, (B.17)

which is independent of the lattice type. Furthermore, the results for the critical values w, are
in excellent agreement with those of analytical solutions given in the brackets:
waU ~ 0.414211 (V2 -1~ 0.414214)
wlF 0.267944 (2 — /3 ~ 0.267949)
wlON  ~ 0.577348 (1/v/3 ~ 0.577350).

Q

The critical temperature 7, can easily be calculated from w.. We get

kT

~ 2.269 /3.641 /1.519 (B.18)

for the square, triangular and honeycomb lattice, respectively. Note, that the critical tempera-
ture roughly scales with the number g of nearest neighbours in the lattice, which are accordingly
given by

q=4/6/3. (B.19)

This behaviour indicates, that a coupling to more neighbours enhances parallel alignment of the
spins, allowing the phase transition to occur already at higher temperatures.

Summarizing, employing Padé approximants revealed the phase transitions of the 2D Ising
model on different lattice types with a high accuracy. The main work within this method lies
in calculating sufficiently many coefficients of the power series of the corresponding singular
quantity*. A generalization to, e.g., the 3D-case is straightforward.

“Note, that the success of this method crucially depends on the concrete type of singularity to deal with.
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n ‘ square lattice, ¢ = 4 | triangular lattice, ¢ = 6 | honeycomb lattice, ¢ = 3
0 4 6 3
1 8 24 3
2 28 90 9
3 48 336 15
4 164 1266 33
5 296 4752 27
6 956 17646 87
7 1760 65760 159
8 5428 245646 297
9 10568 917184 243
10 31068 3422898 795
11 62640 12773952 1503
12 179092 47674386 2499
13 369160 177928824 2355
14 1034828 664051230 7209

Table B.2: Coefficients of the high-temperature expansion of the function 9, In x in orders of

w = tanh 8J. We only give results up to order 14, generated from Table B.1.

Fig. B.1:

Lattice: SQU 15 Pade: [7,7]
o
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) Pole: 0.414211

i Res: —1.74965
-15t

Poles of the [7,7] Padé approzimant for Oy lnx on the square lattice. The physical

pole is at w. ~ 0.414211 with residue —1.7497.
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Lattice: TRI 15 Pade: [7,7]
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Pole: 0.267944
r Res: -1.74928
-15*-

Fig. B.2: Poles of the [7,7] Padé approzimant for Oy Inx on the triangular lattice. The
physical pole is at w. = 0.267944 with residue —1.7493.

Lattice: HON 15 Pade: [15,15]
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Fig. B.3: Poles of the [15,15] Padé approximant for O, In x on the honeycomb lattice. The
physical pole is at w, = 0.577348 with residue —1.7497.
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