PHYSICAL REVIEW B

VOLUME 42, NUMBER 16

Exact theories of m-component quadrupolar systems showing a first-order phase transition
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Several statistical-thermodynamic theories involving an exact solution in one dimension (d=1),
high- and low-temperature series expansions, and an exact solution of an infinite-range system
(mean-field theory) are presented for a quadrupolar spin model whose Hamiltonian is described with
m-component classical spins S, as #=—1 3" _, J,;(S,-S,)’ on a d-dimensional lattice. An orien-
tational phase transition is analyzed systematically as a function of m. The transition is first order
generally for 2<m = « and d>2. We evaluate the transition point and the discontinuity in energy

as a function of m. We also present exact solutions in the m —  limit for arbitrary spatial dimen-
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sions.

I. INTRODUCTION

In molecular crystals and liquid crystals, interactions
between nonspherical molecules are generally complicat-
ed and depend on mutual angles and distances of the mol-
ecules. If the molecules have no dipole component, i.e.,
no polarity, and have an oval shape (Fig. 1), it is under-
stood that the interactions can be expanded in Legendre
series with even orders. When the lowest term propor-
tional to P,(cosf;;) dominates the other terms in the ex-
pansion, i.e., when the molecules are well approximated
as uniaxial quadruples, the system of this molecular crys-
tal is described by a Hamiltonian:

N
H=H,—1+ 3 J(r,;)cos’0

Ly=1

(1.1D

iy

where #, is a constant, r,, and 6,; are distance and angle

between two molecules i/ and j. This model was first dis-
cussed by Maier and Saupe' for the isotropic-nematic
phase transition of liquid crystals. Let us introduce clas-
sical m-component spin variables

S, =(S!,S%...,8™, I8;I=5, (1.2)

with i =1,2,...,N (N is the total number of sites). For
simplicity we introduce a d-dimensional lattice, fixing
each spin on each lattice site and ignoring any spatial dis-
placement. This simplification would be valid in discuss-
ing the property of the orientational phase transition, if
no spatial order switches on simultaneously at the transi-
tion point. Then one may rewrite the above Hamiltonian
in a form

M=

H=— J;;(8;-8;)?

1

(1.3)

L
2

L7

apart from constant #, We call this Hamiltonian sys-
tem an m-component quadrupolar system. If the interac-
tions act between only nearest-neighbor spins with an
equal strength J;; =J, the Hamiltonian (1.3) reduces to

H —-J 3 (88,7
(ij)
(1<1,j=N)

(1.4)

quadrupole =

This model should be compared with the standard m-
vector model whose Hamiltonian is given by

erctor: -G z Si'sj .
(ij)
(I<4,)=<N)

(1.5)

The quadrupolar model described by (1.4) is equivalent to
the RP™ ~! model in field theory.? It is possible, in prin-

FIG. 1. Schematic picture of interacting two oval-shape mol-
ecules which may be approximated as quadrupoles.
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ciple, to consider a mixed Hamiltonian which has both
the quadrupolar part (1.4) and the vector part (1.5). In
this case, the vector part plays a role of a symmetry
breaking field along the director axis. Such a mixed
Hamiltonian may describe annealed magnets or some
kind of liquid or molecular crystals.® On the other hand,
usual orientational orderings associated with the rota-
tional symmetry breaking are characterized by a quadru-
polar order parameter

> , (1.6)

which is traceless, i.e., 3, A" =0. The field associated
with this order parameter is not (1.5) but

N m
Heaa=— 2 2 HMSES!.

i=1pu,v=1

B
A“"=< SiS! =S5+

(1.7)

(Inclusion of such a term will be treated later in an exact
manner both for general m in an infinite-range system
and for the m — oo limit in a short-range system.) Al-
though it is possible to further generalize the Hamiltoni-
an by considering quadrupolar glasses,** where J;, is spa-
tially random in (1.3), or chiral transitions,® we restrict
ourselves basically to the simplest case of the homogene-
ous quadrupolar models in the following.

The m =1 quadrupolar model is trivial at a first glance,
because the Hamiltonian becomes always constant in this
case, although the limit m — 1 might have some meaning.
The m=2 model is equivalent to the classical X-Y model
(planar model) which undergoes a second-order phase
transition,’ because of an identity 00329,] =(1
+co0s20,;)/2. How about the case of larger values of m?
One may find just from symmetry considerations that
possible phase transition is first order for general num-
bers of spin components.®’ A Monte Carlo study'® has
been carried out for m =3 in three dimensions and exhib-
ited indeed a first-order phase transition at finite tempera-
ture T,. There are also several important works in two
dimensions.!' " * In two dimensions, much interest has
been aroused in vortex condensations and topological or-
derings. !!

As far as we know, however, there was so far no report
studying systematic m-dependences of general m-
component quadrupolar systems. The main purpose of
this paper is to discuss the order of phase transitions and
give reliable estimates for the transition point as a func-
tion of m (and also for the discontinuity at that point if
the transition is first order). In this paper we present
several exact or rigorous theories of m-component qua-
drupolar models. Especially, we give a complete analysis
including an exact solution in d=1 of a short-range sys-
tem and an exact solution in arbitrary dimensions of an
infinite-range system which corresponds to mean-field
theory. We find that the short-range system at d=1
shows a second-order phase transition in the m — oo limit
and no phase transition for any finite values of m. While,
in the analysis of the infinite-range system, we find that
the transition is first order for all m <2 = .

The knowledge of these exact solutions helps us to de-
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velop high- and low-temperature series expansions of the
present model with a short-ranged interaction. The
high-temperature expansion is essentially a (graphical)
linked cluster expansion. We notice that there are two
theorems with which weight functions associated with
spin traces for higher order graphs can easily be calculat-
ed from lower order graphs. In fact we need to evaluate
only nine independent spin integrals in order to obtain a
result up to the seventh order in a simple cubic lattice.
On the other hand, the low-temperature series expansion
is possible at arbitrary spatial dimension d although a re-
striction, d > 2, should be imposed for the existence of an
orientationally ordered phase. For the nearest-neighbor
model (1.4) we will present explicitly the high-
temperature series up to the seventh order and the low-
temperature series up to the second order for general
values of m. Then, from these series data, we conclude
that a first-order transition generally takes place for
m > 2 in three spatial dimensions. It is also possible to es-
timate the transition temperature 7, and the discontinui-
ty of the internal energy AE,.

We pay further attention to exact solutions in the
large-m limit not only for completeness to all m but also
for simplicity of these solutions which are described just
by elementary functions. For an infinite-range case we
find, in this limit, a single first-order phase transition as-
sociated with the orientational ordering. On the other
hand, in a short-range case, Kunz and Zumbach'* ob-
tained quite recently an exact solution of the RP™ !
model in the m — o limit which shows a first-order
phase transition for d 22. We reanalyzed this limit in
terms of the quadrupolar model by explicitly taking ac-
count of an effect of symmetry breaking fields (1.5) and
(1.7) and derived the equation of states. In the limit G,
H"Y—0, we have essentially recovered the results for
d>?2 reported by Kunz and Zumbach, but reached a
different interpretation for the nature of the phase transi-
tion and the ordered state at d <2. We have revealed
that the occurrence of a phase transition in d =2 dimen-
sions is associated with the appearance of a bond long-
range order, A,~ [(S,-S;)|70. As mentioned in Sec. V,
the occurrence of such a symmetry breaking is a peculiar-
ity of the m — o limit, since, for finite m, A, is trivially
zero at any temperature due to the underlying local sym-
metry of the system. In this sense, the m — o limit cor-
responds to a singular limit in this model. Thus, the in-
terpretation by Kunz and Zumbach that the first-order
transition found at d=2 is of topological origin mediated
by vortex condensation is clearly inappropriate. It
should be emphasized that the essentially same type of
ordered state characterized by A,70 persists even for
two isolated spins which cannot sustain any topological
object such as vortex.

The remaining part of this paper is organized as fol-
lows. We give exact solutions in one dimension in Sec. IL.
The case of an infinite-ranged interaction (mean-field
theory) is treated in Sec. III. The high- and low-
temperature series expansions are developed explicitly for
general values of m in Sec. IV. The large-m limit of a
short-range system is analyzed in Sec. V. Lastly Sec. VI
is devoted to Summary and Discussions.
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II. EXACT SOLUTIONS IN d=1

The use of the transfer matrix method and the Funk-
Hecke theorem!® enables us to obtain an exact solution of
the quadrupolar model (1.4) in one dimension. The treat-
ment is quite similar to what treats the m-vector model
(1.5). We first write the partition function as Z =z" and
introduce the notation of spin traces:

N
Tr= [ Tr; ,

i=1
_Jasi so—sz)

Tri o

Let us parallelly sketch the treatments for the m-vector
model'® and for the quadrupole model. The one-particle
factor z of the vector model is evaluated as

GS,S, /T

)

(m —-3)/2 dx

Zvector = Tr (

f_ e™(1—x

f (1—x2)m=3/24x

—1

a2 ot
= F(m /2;a? /4)*1+?A + al A, + -,
(2.2)
where a=GS} /T and (F,(m /2;a*/4) is the generalized
hypergeometric function'” which may be rewritten as
T(m/20a/2)' "™, ,,_(a). Here I,x) and I'(x)
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denote, respectively, the modified Bessel function and the
gamma function.!” In an analogous way, the partition

function of the quadrupolar model is given by
Z =2 gadrupole With
Z quadrupole = 1T; [eus‘ Rt )Z/T]
[ e ax
- f_ll(l——xz)‘"‘_”/zdx
- B
Fi(5m /5B =14B4,+r Ayt oo
(2.3)
and the associated free energy F reads
F/N=—TInz=—TInF({;m/2;pB), (2.4)

where B is the effective coupling B=JS4/T and

\Fi(a;b;z) is the confluent geometric function.!” In
these two expansional equations (2.2) and (2.3) we put
1 3
Ay=—-, dy=——"—"
Y mt T o mm+2)
s (2.5)
[(m/2)I(5+k)
A= ,

Val(m /2+k)

The internal energy E can be obtained by evaluating the
logarithmic derivatives with respect to a (or f3):

((m +2)/2;a*/4)
B b m/2at =2 . (2.62)
NJS; Oa m  F\(m/2;a*/4)
Y a? at a’
—aln 1+;A1+—4—!*A2+—6-!"A3+ ..
A A? A A, A A3
- 3|22 7 sy 23 A1 1
—ad; ot o, 51 8 s |t
3 5 7 9
=24+ 121 0,+|%]|0,+ 0+ | Z | Q@+ (2.6b)
m m m
for the vector model and
E __ 0 \nFsm/p=1+7"1 1Fi(—3im /25) (2.7)
_ n Fy(Lm - .
NJS“ B 2B Fi(5m /2;B)
-a— BZ BS
—aBln 1464, + S A+ 5 A+
=A4,+B(A,— A})+B* T—%A1A2+A% + -
R 2 4 5
="t R0+2B 28 R,+ ZB R, 28 R,+ 28 Rs+ -+
m m m

(2.7b)
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for the quadrupolar model. The explicit m-dependent
forms for the spin-trace functions Q,,0,,... and
R_,,R4,R,. .. are listed in Table I. These expansional
expressions (2.6b) and (2.7b) offer the high-temperature
series in a one-dimensional lattice, which will be useful in
a later analysis in higher dimensions (see Sec. IV A for
the quadrupolar model). However, there is no phase
transition in this one-dimensional system except for
m =c. Let us briefly consider this m — e limit. Put-
ting

4
K=—%=% 2.8)
and taking the limit m — o in (2.7a) we find
__E _ 1 1F‘(—%;m/2;mK)-
NJS}¢ 2K | F($;m/2;mK)
O(1/m), for K <1
Tlevotsm, forksr.
2K ’ 2

Thus a second-order phase transition occurs at
K, =JS§/mT.=1 for m =« and d=1. The same result
(2.9) will be rederived from the independent analysis in
the large-m limit in Sec. V; see (5.19a).

III. EXACT SOLUTION OF AN
INFINITE-RANGE SYSTEM:
MEAN-FIELD THEORY

The Hamiltonian of a generalized quadrupolar model
with an infinite-ranged interaction and a field is given by
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J N m N m
H=—sy 2 3 =3 3 HOW.
Lj=lp,v=1 i=lpv=1
(3.1)

Here ¢4'" is a symmetric traceless tensor which has vanish-
ing mean at infinite temperature:

(¢"')=0 at T=o . (3.2)

In the case of the uniaxial quadrupoles introduced in Sec.
I ¢§”=S,”S,-"—-S(2)8W/m is taken for granted. In this
case, the field term in (3.1) becomes identical to (1.7). In
(3.1) the sum ij runs over all quadrupole pairs, including
the term with i =j also. It is only because of the infinite
range of the interactions that the i =j term does not
matter.
The free energy of this system reads

m J N
F=—TInT - BY HHY
nTr ,1,1111CXP 2NT‘,].2=]¢‘ ¢
puv N
+H 24;5”’ , (3.3)
r =

where Tr= []M_, Tr; denotes the phase-space integral for
all quadrupoles introduced in (2.1). This free energy can
be evaluated as follows. First we rewrite the summation
over particles as a quadrate in the first term in the ex-
ponential and get

TABLE I. The spin-trace functions appearing in the high-temperature series in the one-dimensional systems. Q,,Q,,... appear in

the vector model and R _|,R,R,,.

.. appear in the quadrupolar model.

m 2m?
Q1 == Q2 Y T
m+ 2 (m +2)(m +4)
Q. = m3(5m + 12) Q. = 2m*(Tm + 24)
37 (m+2)(m+4)(m+6) 47 (m+2))(m+4)(m+6)(m+8)?
m—1 1 m+ 2 m—2
R m+ 2’ Ro_r—m—l’ 1 =h Rz_m+4’
R - (m—4)(m® +m - 3) _ (m=2)(m® - 5m —1Tm + 24)
37 (m+2)(m+4)(m+6)’ 17 (m+2)(m+4)(m+6)(m+8) *
R — m? — 6m® — 66m® + 78m* + 798m3 — 552m? — 2128m + 1920
5 (m + 2)2(m + 4)2(m + 6)(m + 8)(m + 10) !
R = (m — 2)(m7 — 10m® — 110m® + 182m* + 2278m> — 712m? — 7344m + 5760)
6~ (m + 2)2(m + 4)*(m + 6)(m + 8)(m + 10)(m + 12) ’

R, =

mil = 11m10 — 251m? — 21m® + 11487m7 + 21483m® — 154717m5 — 204874m* + 859592m® + 229728m? — 1729152m + 967680

7 (m 4+ 2)3(m + 4)}(m + 6)2(m + 8)(m + 10)(m + 12)(m + 14)
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m N 2 tity
F=—ThnTr] [ exp |z 24)‘-”}

— 2NT N ! vyl vy2

pov=1 i (a™) 1 o (&)
ex = exp | — 4 ERVg Y | d EHY

H® N P 2 ] \/277' f*oo p 2 g a g
+ il . (3.4)

T 2 ’ (3.5)

Second, putting a**=V'J/NT 3N ¢"* we apply the iden-
J

m? times to introduce an integral representation for the
free energy:

1/2
. m © ( yv)Z J N H® N
F=—TInTr detexp |— 00 ol B A L
%Q,f_w §exp | TR e (8| p | ST 34
1/2 N
_ o m N m (EHY 2 m uv
==Thn|[" | [T d&*|exp |- 3 —%)— ‘Trlexp s (e || 2T g . (3.6)
g u,v=1 w,v=1 u,v=1 NT T

The factor 1/V 27 is irrelevant in the potential F and has been dropped. Now we may utilize the method of steepest
descent because only the maximal value of the integrand contributes in the limit N — . Thus the actual free energy is

given by its minimum with respect to £*":

. m ( ;;n')Z
2 2

F=—Tminln |exp
m,v=1

.

Trexp { §

Substituting y**=£&*"V'T/NJ in (3.7) we obtain as the
normalized free energy per one particle

F . u
—_—= v 3.8
NT T;glff(y ", (3.8a)
where
J m (ny)z
HVy— =
f== 221 5
m,v
—InTry [exp | 3 ~1]:(Jy“”+H“")¢*{" .
wv=1
(3.8b)

At this moment, applying the minimal conditions
df /9y =0 leads us to m? necessary conditions for a
minimum in m? space, namely,

yP=(¢%)
Try |9fexp | 3 (ptH HEIG
= ‘;V:' . (3.9)
Tryjexp | 3 LT(Jy”"+H“")¢’{V]
u,v=1

This equation indicates that y P is an ensemble average of
#%%. The set of extremum parameters, y*", thus are
identified as a tensor order parameter of this system.
Note that the right-hand side of (3.9) is just the usual
definition of the order parameter against the field H%;
one can rederive (3.9) from a relation y*#=—3f /dH .
Now it is easy to see that this tensor order parameter is
traceless because ¢4 itself is traceless. Moreover,
differentiating (3.8) with respect to 1/7, we find that the
internal energy E per one particle is given by

&

wv=1

172

N
J HM
_ = nv
Nt | T |4 H 3.7
[
EZ_L:_ < (y/,tV)Z — “ UV, pv
N 3(1/T) J%, 2 Z:IHy '
Y v
(3.10)

In the discussion below we restrict ourselves to the
case of the uniaxial quadrupoles and set all fields H*¥
equal to zero. The order parameter y*" in this case is
then identical to the usual quadrupolar order parameter
(1.6). Moreover we do not try to find all local minima of
f(y*¥) in m? space, but we investigate all tensors y*”
with only nonzero diagonal elements. Let us assume
y®¥=0 in the high-temperature side (7 > T,) and

yP=AS? (3.11)

S8
8(11831 - ‘;‘

in the low-temperature side (T <T,). The choice of this
order parameter A corresponds to an ordered state where
the director points to the first axis in spin space. From
(3.8) we obtain

f=0, for T>T, (3.12a)
JAS
=(m—1) T +x —In F($;m /2;mx)
— R_, = R
=m2 le— 21 > l+11(2x)1+1, forT <T, ,

=1

(3.12b)
where R, is the functions given in Table I and x is a new
parameter defined by

_JSA
 mT

x =KA

(3.13)

By expanding (3.12b) around A =0 we obtain the spinodal

point K, =(m +2)/2. When K =K, disordered states
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become unstable with respect to infinitesimal perturba-
tions. The explicit derivation of (3.12) is relegated to Ap-
pendix A. On the low-temperature side we should im-
pose the extremum condition (3.8a) with respect to the
order parameter A,

452
i_ _ JSHA _
dA (m —1 mT x
_ F(—Lm/2;mx)
St S L ~1|=0. (.14
2 Fi(3m/2;mx)

Then to use (3.14) in (3.12) yields
Fi(—4m/2;mx) B
Fi(3m/2;mx)

F(x) _m+1 m—1
= x+
NT 2 4

—In \F\(+;m/2;mx) , (3.15)

which is a function of only x defined by (3.13). The curve
F(x)/NT is shown for several values of m in Fig 2.
There is a phase transition at x =x, where F(x_ )=0.
The order parameter A is related to the variable x
through the equation
1 | Fi(—5m/2;mx)
A=1+— - -1,
2x

Fi(3m /2;mx) 3.16)

which is obviously derived from Egs. (3.13) and (3.14). It
is interesting to note that the same function as in (3.16)
appears in the exact solution in one dimension except
that the argument differs by a factor A [compare (2.7a)
with (3.16)]. Figure 3 shows the x dependence of the or-
der parameter A given by (3.16). On the other hand,
from (3.10) one finds that the internal energy is related to
the order parameter A via

E _ m—1
NJS§ 2m

A%, (3.17)

i.e., the internal energy is simply proportional to the
square of the order parameter.
For m=2, the system undergoes a second-order phase

FIG. 2. Free energy in the low-temperature phase, (3.15), as a
function of x =JAS?) /mT for m=2, 3, 5, and 10. The transi-
tion point x. is determined as the crossing of this curve and the
x axis corresponding to the free energy in the high-temperature
phase.
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transition because F(x) is always negative for all x>0
and therefore x. =0. For general values of m, however,
the transition is first order as is expected. The transition
point x. (and K, =JS§/mT,) and the discontinuities of
the order parameter A, and of the internal energy AE,
are listed in Table II for various values of m.

The investigation of the m — o limit in this infinite-
range system helps us to understand the present analysis
more distinctly, because all the relevant functions become
elementary. First, taking the limit m — c in (3.16) gives

O|— | forx <!
m )
A=
1 1 .
l—-——+0|— | forx >3
2x -

[rigorously same procedure as in (2.9)]. Substituting this
result for x > 1 into (3.13) we get

2x2

2x —1

with K =JS§/mT. Obviously the solution for the low-
temperature phase, (3.12b), does not exist for x <1 (i.e.,
K <2) because x becomes pure imaginary in this region.
The point at which the ordered state becomes unstable
with respect to infinitesimal perturbations has been
denoted by second spinodal'® or K ,,; therefore this value
is K, =2 in the large-m limit. Equation (3.15) becomes

1
m
and the transition point determined by the condition

F(x,)=0is
x,=1.75643 (K, =2.4554),

x =LK +VK(K—2)] or K= (3.18)

Flx)_m

(3.19)
NT 2

—X +%+ln(2x)+0

(3.20)

below which the low-temperature phase becomes meta-
stable. Thus we should have

y | | [ . 1 1
N s R ; ; i
0.6 / |

A . .
0.4 —— |
L m )

0.2 / ........... m= 1o I

o] : T T 1 , : ] |
0] | . 3 4

X

FIG. 3. The order parameter A in the low-temperature side
(x >x.) given by (3.16). Three curves are corresponding, re-
spectively, to m=2, S, and 10. This A is constantly zero in the
high-temperature side (x <x.) and abruptly jumps to finite A,
at the transition point.
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TABLE II. The numerical values of the transition point x,, K., the order-parameter jump A, and
the energy jump AE, of the infinite-range system for various m.

m=1 f=0, since “up” is equivalent to “down”

m=2 x,=0.00 K.=2.00 A,=0.00 AE, /NJS$=0.00

m=3 x,=0.97 K, =227 A, =043 AE,/NJS4=0.06

m=4 x. =131 K,=234 A,=0.56 AE,/NJS$=0.12

m=5 x, =147 K,=2.40 A.=0.61 AE,./NJS$=0.15

m=6 x.=1.56 K.=2.42 A.=0.64 AE,/NJS$=0.17

m=71 x,=1.61 K, =2.43 A, =0.66 AE, /NJS$=0.19

m=38 x.=1.63 K,=2.44 A, =0.67 AE,./NJS§=0.20

m=9 x,=1.66 K,=2.44 A.=0.68 AE,/NJS$=0.21

m=10 x,=1.68 K, =2.44 A.=0.69 AE,/NJS$=0.21

m=20 x.=1.73 K,=2.45 A,=0.70 AE,/NJS$=0.23

m=30 x, =174 K.=2.45 A,=0.71 AE,/NJS$=0.24

m=40 x.=1.74 K, =245 A.=0.71 AE, /NJS$=0.25

m=50 x.=1.75 K, =245 A.=0.71 AE,/NJS$=0.25

m = o0 x.=1.7564 K, =2.4554 A.=0.7153 AE./NJS$=0.2528
0. for x <x with the spinodal point K, = o and the second spinodal

A= ’ ¢ (3.21) point K, =2 for the m — o limit. In the same figure,
1— ZL for x >x, the K-A curve for m=3 and a typical value for the criti-
X

for thermal equilibrium. From (3.20) and (3.21) the
discontinuity in the order parameter at the transition
point is evaluated as

1

A =1— =0.715332 (3.22)

x(‘
and the resulting K-A curve is shown in Fig. 4 together
J

2

cal order parameter A_ of liquid crystals'® are also shown
for comparison. From these curves, the temperature-
dependence of the internal energy E is readily obtained
via Eq. (3.17).

Before ending this section we make a comment on ex-
pansional expressions of the free energy. In (3.8) we
could expand the free energy with respect to the order
parameter up to a finite order. The result up to the
fourth order is given by

e [ e e
1

T )= 2T2 nv=1 6T3 pnv=1

J4 1 ﬁ 4 m 272

— —Tr, ZHVHhY Try | 3z

T4 24 u,v=1 pnv=1
J m (yy\/)?. J2 m . af J3 m '

== 3 5o 2 22T [eeif]- S 2z Tr 447661 ]

T =1 2 2T2 wv,a,B=1 6T3 v, a,B,y,e=1

J* < . ,
T3 (= LT P+ T[4 T Tr 4100 ) (3.23)

©,v,a,B,y,€6p,0=1

where we put z#V=y* "+ HH""/J. A somewhat more restricted form of the free energy expansion has been proposed
only from symmetry considerations by de Gennes® and Lubensky and Priest,’ which might be applicable in the isotro-
pic (high-temperature) phase. For uniaxial quadrupoles the explicit coefficients are now obtained from (3.23) not only
in the isotropic phase but also in the anisotropic (low-temperature) phase, by using the relation

L (m =22 — DW= - (20, — 1!

21 21 ) 421,
Trl[S(ll)] I[S(IZ)] 2 [S(ll\)] A:S(Z)

with L=1,+1,+ -+, I —1)N=(2]—1)(21—-3)

*3X1, and (2DN=(2I)(2] —2)X --- X2. The
derivation of this relation is given in Appendix B.
Evaluating the expansional coefficients in (3.23) by apply-
ing (3.24) we find following three facts to be exaggerated.
First, for m 24, this free energy expansion up to the
fourth order fails because the coefficient at the fourth or-
der becomes negative for the ordinary choice of the order

[m +2(L

Oy : (3.24)

parameter (3.10). An easier check of this fact is to utilize
the expansional form of (3.12b); the function —R _ R is
positive only for (V'13—1)/2<m<4. Second, if the
term proportional to J3 (the third order term) vanishes,
the transition into the ordered phase is of second order.
One may easily check that this term vanishes actually for
m=2. Third, we could alternatively consider the nondi-
agonal case of the order parameter, e.g.,
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(liquid crys e

FIG. 4. The K dependence of the order parameter A of the
infinite-range system. The straight and dotted lines indicate the
large-m limit and the corresponding exact expression is given by
(3.21) with (3.18). The broken line indicates the case of m=3.
A typical value for the critical order parameter, A, for a liquid
crystal (Ref. 19) is included (marked with an arrow) for compar-
ison.

yP=AS5(8,,85+8,84) (3.25)

instead of (3.11). From an analogous computation we es-
timated the instability point K, against the nondiagonal
order described by (3.25). Because this K, is large com-
pared to the K, evaluated by using (3.11) we conclude
that such an order does not emerge in equilibrium.

IV. SERIES ANALYSIS

A. High-temperature series

The high-temperature series expansion for the m-
component quadrupolar model (1.4) can be developed
along the same line as that for the m-vector model (1.5)
which has been treated by Stanley and Kaplan,?® Stan-
ley,?! and Ohno, Okabe, and Morita.?? Consider the
internal energy or the (fg-bond) correlation function
defined by

_ Tr[(S,-8,)%e /7]
Tr[e —‘/*I/T]

Here the Hamiltonian # and the spin trace Tr are
defined, respectively, in (1.4) and (2.1). Using the graphi-
cal expansion by drawing each interaction
Hii=—J;,(8;S; ) with a straight line and expanding
(4.1) in a power series of 2K =2JS¢/mT, we formally
have

G(f,g) (4.1)

o

G(f,.g)=3 2K)'S a)(D)p)(Dyp)
=0 ‘/)fg

(4.2)

where (D, ) denotes the weight function of one /th or-
der graph D, , which stems from just the spin traces, and
p1(Dy,) is the number of its realization on the assumed
lattice. The notation D, denotes the graph which is
made from the (/ + 1)th order graph 2 by changing one
interaction line on fg-bond into one external line
(S-S, )2 appearing in the numerator of (4.1). It is con-
venient to draw this external line by a wavy line, while we
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draw all the other interaction lines by straight lines; see
Fig. 5(a), for example. Now writing

!
Tr (Sf-Sg )2 A =(2K)' > v,(i)fg)pl(fog) ,
D
, a .3)
_7{ _ !
Tr| |—— | |=QK)'3 u,(D)p(D),
r D
we derive
1—1

Ct[(:ng):V/(@fg)_ 2 2 ak(ﬁ}g),u]_k(ﬂu)

k=0 tqrr=g
ng+/) D[g
(4.4)

from (4.1), where the condition D%, +20" =2, indicates
that this summation runs over all possible ways in
decomposing the graph D, into two subgraphs D', and
D". Tt is, however, not necessary to include in fog or
D'y, any unlinked graphs or any graphs involving at least
one articulation point. (If the graph splits into two
disconnected parts by cutting at one point, we call this
point the articulation point.) That a; of such a graph
disappears is indeed derived from (4.4) in the case of the
quadrupolar model as well as the vector model. It is a
matter of simple algebra to evaluate the spin traces
v)(DY,) and p,(D") by means of the mathematical for-
mula (3.24). Then the weight function a;(D,) can be
evaluated order by order through (4.4) using the spin
trace functions and the a, for lower order graphs.

It is important to notice that the weight functions
a;(Dy,) of topologically distinct graphs are not always
independent. To see this we consider the expansion
coeflicients of the free energy defined as

m < !
— > QK3 M(D)p (D) .

InTr[e #/7)=
St i< D

(4.5)

Then the weight function A, (D) is related to a;(D,)
via the relation

(D)=l A (D) (theorem 1), (4.6)

\_u
I

(a)

N

(b)

FIG. 5. Illustration of the two theorems (4.6) and (4.7).
Theorem 1 represents the relation between the free energy dia-
gram 2 and the susceptibility (or energy) diagram D,, which are
shown in (a). Theorem 2 represents the relation between two
free energy diagrams 9 and 9’ as in (b).
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where [, denotes the number of interaction lines on fg-
bond of the graph 2. The relation between the graphs
Dy, and D is the same as above; see Fig. 5(a) also. The
A’s for many kinds of graphs are indeed not mutually in-
dependent. Let us consider the graph £ which has /,; in-
teraction lines on ij-bond. If we move one of these in-
teraction lines onto ik-bond (k is the new point which
connected no interaction lines before) and newly add /;
interaction lines on kj-bond as is illustrated in Fig. 5(b),
then the weight of the corresponding graph 2)’ is given by

}\'[+[A/+](i)l):liqu1kj;\l(1)) (theorem 2) , 4.7)
where
S— (4.8)
T m 2 ‘

and R, is the same function appearing in the coefficients
in the case of the one-dimensional lattice; explicit forms
of R’s are listed in Table I. The proofs of theorems 1 and
2 are given in Appendix C.

The graphs appearing in the expansion of the internal
energy can be evaluated by using (4.4) or by using these
theorems. All the graphs needed in considering to the
sixth order in the square and cubic lattices are presented
in Fig. 6 and the corresponding weight functions
ma,(«i)fg)/R,153 and realization numbers p,(9D,) are
listed in Table III. It is more labor saving to list up all
weight functions A’s rather than a’s. The graphs appear-
ing in the free energy up to the seventh order are shown
in Fig. 7 together with the weight functions
mA,(D)/R _S§. The graphs appearing at the eighth or-
der are in Fig. 8. The explicit form of the spin-trace
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FIG. 6. The energy diagrams appearing up to the sixth order.
Each contribution is tabulated in Table III.
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functions R; are already given in Table I and the other
functions W, are listed in Table IV. The series for the
internal energy E up to order K7 can thus be evaluated
for general component number m. In the case of the sim-
ple cubic lattice, the result is given by

TABLE III. The weight function ma,;(D,)/R _ 1S¢ and the realization number p,(D) relevant to
the energy up to order K © for the square (sq.) and simple cubic (c.) lattices.

No. Weight sq. c. No. Weight sq. c
0:1 R, 1 1 6:3 2R,q* 4 24
1:1 R,= 1 1 6:4 2R,q* 1 6
2:1 R, 1 1 6:5 R,q* 6 44
3:1 R, 1 1 6:6 R,q* 12 88
3:2 q’ 2 4 6:7 R,q* 12 88
4:1 R, 1 1 6:8 2R,q* 6 44
4:2 R,q* 2 4 6:9 Riq? 2 4
4:3 R,q? 4 8 6:10 2R3q? 4 8
4:4 2R ,q? 2 4 6:11 2R 3q? 2 4
5:1 R, 1 1 6:12 R,R,q’ 4 8
5:2 q* 6 44 6:13 R,R,q? 4 8
5:3 Riq? 2 4 6:14 R,R,q? 4 8
5:4 Riq? 4 8 6:15 2R,R.q? 2 4
5:5 3R;q? 2 4 6:16 2R,Rq*? 4 8
5:6 R3q? 2 4 6:17 3R,R;q? 2 4
5:7 Rig? 4 8 6:18 3R,R,q> 4 8
5:8 2R 3g? 2 4 6:19 R.q* 2 4
5:9 2R iq? 4 8 6:20 R,.q* 4 8
6:1 R, 1 1 6:21 4R ,q* 2 4
6:2 2R,q* 2 12
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—Ndisg=%[R0+R1(2K)+R2(2K)2+(R3+4q2)(21<)3 (R,+20R,q*)(2K)*
+(Rs+44g*+24R1g*+36R3g%*)(2K)°+ (R4 +392R,q*+28R 3g*+84R,R ;q*+28R ,q%)(2K)°
+(R,+5529°+128R,q°+496R 1q*+ 1456R 2g* + 32R 5¢>+96R,R ;,q>+ 48R 2g*+96R 3R 14

+8Wsq?)2K) '+ -+ 1. 4.9)

The corresponding expansion for the free energy F up to
the same order is readily evaluated from (4.9) via an in-
tegral with respect to K:

_1 rk
F—Kfo E(K)dK

where we ignored an irrelevant integral constant. If one
drops all the terms involving g in this series, one has the
same series as (2.7b) which appears in the one-
dimensional case. Moreover, in the limit m — «, the
internal energy E becomes constantly zero in high-
temperature region, because R;=O0(1), W;=0(1), and
g =0(1/m) in the limit m — . This behavior is con-

(4.10)

e el e <O e
” /2 O q* O q5 Dm R4q2
l“ R2/3 O/ Rz @® ‘O Ra2q* 'D“ RoR3q?
I> q @ 2R,q° D:] 2Rpq* l::—m RzR3q?
”“ Rs/4 <> 2R,q3 <> 2R,q ”i“ R,3q?
D q? wq? @ 2Rpq* Z, 2W,q?
> re [ ree Dy [ oe
M rars ][] re2a? |:>> R2a> | A 3ReRac?
O Q3 ] Ree |I:>/ R2q* [ 2ReRet®
(1 reer D] reee < p>orat [ amec?
] 2R s P> it K| wse?
NV

[} Raq >/ Raq @ W, q* [§ Rsq
[> R.2q [> RoR3q @I 2R,2q3 [> R2R4q

“> W2q <[_:_| 2R,%q [> Ra%q

QD 3R3q° “> Waq

FIG. 7. The free energy diagrams up to the seventh order to-
gether with the weight function mA,(D)/R _,S¢.

f

sistent with the exact result in the large-m limit which
will be treated in Sec. V.

B. Low-temperature series

At the absolute zero temperature, every axis of the
molecules lines up in the same direction, say the mth
direction. Hence, at extremely low temperatures at d > 2,
deviations of the spins from this direction are so small
that one may expand the partition function with respect
to these deviations. Let us write the deviations as
I,=(IT},11, ..., 1™ ") for the transverse components
and o; for the longitudinal component. That is, we
rewrite the spin variable as

S;=(,,I,...,0" "' Sy+0,), (4.11)

v e T e SSomnr [ e
O« OmeJmee GSwne [ mene
Oeme Owen <[ mie S>we 7] we

Y e s L owee CSennar [Alonse

M wme [(Dawve [Jowe >t [ e
Ore Qo oo e A s

O emse oesew [ v
(e O e S snae [ e [ e
et ] e T w5 e
et <L fensnat [ e
& Jwat < [

P

R,°R1q? R,Rsq

[T Jzreet |:>\\R,q3 @ 2Ryq? "D RsRad
Dj 2R,%2q* 6\ R,R1q3 QID 4R 3 “> Woq
[Tt [ rner CSSense llell st [ e

DS] 4R2q* [Q R3q? \<>2R2 q3 l-” 2R,R4q? @ W, q*
EE] W, q* ”:>\ R3¢ \<>szq Z” 2W,q? <Z wq*

FIG. 8. The free energy diagrams at the eighth order togeth-
er with the weight function mA,(D)/R _,S§.
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TABLE IV. Independent spin-trace functions appearing additionally in the high-temperature series in the higher dimensions.

— 2(m — 2)(m? + 4m — 24) W= 2m® 4 16m° — 54m* — 181m® 4 142m? + 192m — 288
1 (m +4)3 ! ? 2(m +2)2(m + 4)(m + 6)? ’
W= 2(m — 1)(m* 4+ 9m3 — 37Tm? — 36m + 144) — m(m + 1)(m* + 10m® — 59m? — 150m + 144)
s (m +2)(m + 4)*(m + 6) ' e (m +2)%(m + 4)*(m + 6)*(m + 8) ’
_— 2m® + 24m® 4 37m” — 481m°® — 693m° + 2644m* — 804m3 — 15984m? — 1728m + 20736
5 2(m + 2)3(m + 4)3(m + 6)° )
—_— 2)(m® + 11m* — 85m3 + 40m? + 504m — 576)
6 (m +2)(m +4)3(m + 6)(m + 8) J
W= (m —2)(2m® + 33m* — 161m3 + 42m? + 720m — 864)
T (m + 2)(m + 4)*(m + 6)? '
—_— 2m® 4 40m3 + 96m” — 1038m® — 1465m° + 7820m* + 1988m® — 36144m? — 5184m + 48384
s (m + 2)*(m + 4)*(m + 6)° ’

2m!0 + 30m? — 173m® — 1728m7 + 216mS + 17214m® + 15964m* — 29904m® — 42784m? — 8832m + 46080

W, =

9 2(m + 2)3(m + 4)3(m + 6)%(m + 8)(m + 10) )
W= (m —2)(m" + 14m8 — 113m® — 292m* + 481m> + 812m? + 1536m — 2304)
10~ (m + 2)2(m + 4)2(m + 6)2(m + 8)?
where Sy, is the spin length, i.e., S, =|S;|. The transverse (S;°8;)’ =S¢ — S5 I} + 1} —2I1,-11,]

and longitudinal components are not mutually indepen-
dent but related to each other via a relation

2772 2
0, =V/SI—T—5, . 4.12) + [T + (1L, 10, ]+ . (4.13)

Then the partition function corresponding to the system
The square of the spin products is then expanded to give Hamiltonian (1.4) is given by

— (I} + 115 (I, - 1)

N
fep|L 5 (5082 I 8(s3—Is, d
T(l o ) -

z

quadrupole =

N
N
f 115 8(S3—18,12)ds,

N 1 J N 5
fHdH, 77172 €Xp ?Z(S,S])

i ll_ ni ] (i)

So
_ . (4.14)
1
JI14m, L
1— S_O '

where (S;S; )> should be read as (4.13). Since a change of the interval of the I, integration from (—1,1) to (— o0, )
affects only the correction of order exp(—1/T), the low-temperature expansion can be asymptotically performed with
the infinite integral. Then expanding around the quadratic (Gaussian) part we find



42 EXACT THEORIES OF m-COMPONENT QUADRUPOLAR . .. 10 371

J 4 1 N 2
Z quadrupole = €XP T (%) S0 [Zo(1,1) |1 23(2) g ()

(1<ij<N)
J 212 2 20 2
+r (2) (TG A+ (T -1 )P — (T A+ T)(I 10 ) ) + - -
(ISifi'SN)
— J 4 m—1 ¥ 11
=exp | 3 S;|Z(1,1) |1+ > (II;)
T &) 0 i=1
ij
(1<i,j<N)
+AmZ W s pamin ) (mint ) +(m +2)(1'm)?
T (D e i
(lii;ljSN
—2(m + (I I ]+ -+ | (4.15)
Here we introduced notations

— N JS% 2 2

Zya,B)= [ [I]dﬂ,-exp - (2) [a(I2+ 1) —28(10,-11))] | , (4.16)
- (l<ij:]i§1\/)
N JSt

()= [ [Idm,exp [ =2 3 [R4IH—2011-T,)] | 4.17)

Zy° 5 r .

(1ZL,j=N)

and used Wick’s theorem for the Gaussian variables. Let us assume the d-dimensional hypercubic lattice. By means of
the Fourier decomposition

the related functions are evaluated as

N (m—1)/2
I'(m/2) T
Zya,B)= |————— R 4.19)
° "/ I;I [2JS¢{ad —B3?_, cosq;}]
T d 1
(mmn})=——————mnZ,(a,1)|,- , (4.20)
2Nd(m —1)S} 3a° =1 4NJSZ 2 d— 39_, cosg;
and
d
T d =1 €08¢; T
(H}III.)=——————————— InZ,(1 = ———(H}H})————— . (4.21)
/ 2Nd (m —1)S% 9B ol LB) . 4NJSZ 2 2 _, cosg; 4dJS?
Here and for later use in Sec. V, it is convenient to introduce two integrals,
D)=~ Sin|d - S cosq +€ (4.222)
i=1
and
-1 2 1 (4.22b)

d— 2‘1_1 cosq; +&

where the limit §—0 is taken later. Especially, for a simple cubic lattice (d=3), the related integral is evaluated numeri-
cally, in the limit N — o« and £—0, by use of an integral representation with the exponential and the modified Bessel
function'”?3 to give

$,(0)=0.9803, W,(0)=0.5044 . (4.22¢)
Combining (4.15) and (4.19)-(4.22a) we finally find
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F__ T rms2) (T |71 (m =DT®4(0)  (m =T (i
N dJS} dJs¢ Vi 2JS¢ 2dJSE 2dJS§ o
= G U (I + O 422 = 20m + (I (T ]+ -+ -
0
(m —1)/2
—y_m | Tn/2) | m (m —D®(0)  (m—1)m+2) | 4.23)
dK Vi | 2K 2m dK 16m2d’K? ’

for the free energy and

E . m —1

_ (m —1)(m +2)T?
N dJS} 2m dK

16m*d*K?

(4.24)

for the internal energy. Here we put K =JS}/mT. It
should be emphasized that these expansions are valid
only for d>2 and do not reproduce the low-temperature
series of the exact result at d=1. However, it is interest-
ing to note that, for m=3 and d=2, (4.24) agrees with
the result using a normalization group. '?

We show in Fig. 9 the curves of free and internal ener-
gies obtained by the low-temperature series as well as the
high-temperature series in three dimensions. A phase
transition occurs at the intersection of high- and low-
temperature curves of the free energy. The loop sur-
rounded by high- and low-temperature curves of the
internal energy may be regarded as a hysteresis loop, be-
cause elongations of these two curves correspond to
metastable phases. For m=2, the high-temperature
curve touches the low-temperature curve tangentially in
the free energy and the former takes over the latter
without jump of slope nearly at the right intersection of
the two internal energies. Thus we have a continuous
phase transition without hysteresis for m=2. On the
other hand, for larger values of m, the intersection in the
free energies lies at a point, where the internal energy
shows a jump inside the hysteresis loop. Therefore we ex-
pect a first-order phase transition generally for m > 2.
From Fig. 9 we may deduce following results. The tran-
sition temperature T,~1/K, decreases monotonically
with increasing m. The discontinuity AE, in the internal
energy first increases with m because the transition point
shifts from the right intersection to the bulge, in the hys-
teresis energy loop; after exceeding a maximum at very
large value of m, say m*, AE. becomes decreasing to-
ward some finite value at m = « because the transition
point shifts in the direction of the left intersection of the
hysteresis loop. It is possible to deduce from this analysis
the transition point K. and the amount of the discon-
tinuity AE_ in the internal energy, although an error of
estimates would depend on the convergency of the
present series. The direct use of the truncated series (Fig.
9), without using any Borel- or Padé-type resummations,
offers a crude estimate for K, and AE, and the resulting
values are tabulated in Table V, in which the exact result
in the m — cc limit derived in the next section is listed to-
gether.

V. EXACT SOLUTION IN THE m — o« LIMIT

Recently, Kunz and Zumbach'* solved the m — o lim-
it of the lattice RP” ~! model exactly, in the context of
particle physics. In this section we reanalyze this prob-
lem in terms of the quadrupolar model (1.4) by explicitly
taking account of the effect of symmetry breaking fields
(1.5) and (1.7). We found that the m — o« quadrupolar
spin model is characterized by two kinds of order param-
eters. One is the standard quadrupolar order parameter

A“V-—><S,-HS,-V>, as m — oo . (51)

The original definition of A*" is given in (1.6). In the fol-
lowing we seek it in the form A**=A(1-3§,,). By diago-
nalization, one may see that this choice of the order pa-
rameter is equivalent to our previous choice (3.11). The
other order parameter, which we call the bond order pa-
rameter A,, is peculiar to the m — o limit and has no
counterpart in the case of finite m. It is defined at each
bond via
=881 (5.2)
where i and j denote two sites next to each other. One
can immediately see that A, is trivially zero for any finite
m, since, under a local transformation S,— —S,, the
Hamiltonian (1.4) is invariant while (S;S,) changes
sign. In the m — oo limit, however, this is no longer the
case. The above transformation for a single spin now in-
volves infinite degrees of freedom and virtually concerns a
global symmetry. Therefore, in the m — o limit, and in
this limit only, A, could be finite as a result of a symme-
try breaking. In an ordered state with finite A,, the mu-
tual direction of neighboring spins tends to be fixed as ei-
ther parallel (S,'S,) >0, or antiparallel (S;-S;) <O0.
Note that such bond orderings can generally occur in a
spatially random manner, as illustrated in Fig. 10(a).

TABLE V. The estimates of the transition point
K.=JS3/mT,. and the energy jump AE. from the high- and
low-temperature series expansions for the simple cubic lattice.

m=3 K.=0.51 AE, /3NJS$=0.18
m=5s K.=045 AE, /3NJS$=0.29
m=10 K.=0.42 AE, /3NJS$=0.38
m=>50 K.=0.38 AE, /3NJS$=0.45
m=ow K.=0.3674 AE, /3NJS$=0.425

A, =0.472
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FIG. 9. The free energy F/3NJS{ and the internal energy
E/3NJS} as a function of K =JS§/mT derived by the high-
and low-temperature series expansions for simple cubic lattice
(d=3); (a) for m=2, (b) for m=3, (c) for m=35, (d) for m=10,
and (e) for m=50. The dotted lines indicate the high-
temperature expansion and the solid lines indicate the low-
temperature expansion. The phase transition is expected at K,
indicated by a vertical straight line.
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FIG. 10. Examples of spin configurations realized in ordered
states, corresponding to (a) a spatially random case and (b) a
uniform case. The signs on each bond, *, represent the sign of
(S,'8,).

Now we sketch our solution. By adding the two kinds
of symmetry-breaking terms discussed in Sec. I [see (1.5)
and (1.7)], the Hamiltonian is given by

— ‘7 2 H il < v
H=—=- 3 (§,8,P—3 3 SIS,
m (ij) m i=1p,v=1
(1<ij<N)
-G 3 775§, (5.3)
(1j)
115475 N)

where we rescaled spin variables to be |S;|=Vv'm and in-
troduced J=Sg§J /m. Equation (5.3) reduces to (1.4) in
the limit H, G —0. In (5.3) an Ising-like variable defined
at each site 7; takes the values 1 and specifies the way
of symmetry breaking concerning the bond-order param-
eter (S,--Sj ). In fact, the variable 7; can be eliminated
from the Hamiltonian if one makes a transformation
S; —7,S;. This procedure corresponds to choosing a uni-
form “ferromagnetic” state as a particular ordered state,
as given in Fig. 10(b), among infinitely many ordered
states with (S,-S;)0. Finally we work with

; 2
H K 1 h & | L
=—" 3 (S:§P-3 |3
T mo ) ’ m =1 |u=1
(1=,j=N)
-g X S5, (5.4)
Ciy)
(1<4,y=N)
K=J/T, h=H/T, g=G/T . (5.5)

In taking the m — oc limit we regard K as a quantity of
order unity so that the Hamiltonian is of order m. The m
dependences of the symmetry-breaking terms are deter-
mined so that the contributions to the Hamiltonian
match that of the interaction term.

The partition function is defined by

exp

= N
z=f+ I dS:8(m —1S;|*)

1=1

T

=exp(—mNf), (5.6)
where f is the free energy per spin and per component di-
vided by the temperature. By applying the Hubbard-
Stratonovich transformation (3.5) to the K and 4 terms in
(5.4), and utilizing the standard integral representation of
the delta function we get
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_ +ico N , + o0 N , N , N (7],’ )2 g?k
z=af "\ Mag|[77( T agu|f 7| Manijew|m| S6-5 S= 3 =N |,
i | = ® (ko = =7 S G 4K
(1<j,k<N) (1<j,k<N)
(5.7)
where A4 is a numerical constant whil is defined b
i al constan ile f is defined by AE_QL:Lng, A2E_§,ﬁ____§_ . (5.15)
re [ N oh 4 dg 2K
exp(—Nfo)= f, w il;Il ds; |exp(—H,) , (5.8) On the other hand, normalized internal energy € is
N N E _193__ ¢
— , ' =— . 5.16
7{0—— (2) (§Ij+g)SlSj+ ‘2] giSiz_ .21 7],S, € mNdJ d aK 4K2 ( )
.l]_< i= = .
U=ij=m Equations (5.15) and (5.16) form a set of the equation of
(5.9) states in the large-m limit. Here the parameters £ and

In the m — oo limit one can evaluate (5.7) by the method
of steepest descent. The saddle-point equations are

NS
3
, A(NSfy)
Sy 9N , (5.10)
2K 3¢,
m _ 3(Nfo)
2h an;

In solving (5.10) we restrict ourselves to the spatially uni-
form solutions &, =¢, §U &, and n;=n7' for all i and
(ij). Under this restriction, f is easily calculated by

means of the Fourier decomposition
=(1/VN) ) 3qSqexpligrn), to give
d
———zln &—(5+g) > cosg;
N q i=1
2
S S/ A A—
(') —Lnm . (5.11)

4[§'—d(5+g)]
It is convenient to introduce new variables £ and 7 as
§=(g+d)Ns+tg), n'=hn.

In terms of these variables the saddle-point equations
(5.10) are written into the form

(5.12)

2A+g)=Vy (&) +1n*(+g) , (5.13a)
%§(§+g)=2(§+d)(§+g)*1—-%§n2(§+g) , (5.13b)
n[E(E+g)—h]=0. (5.13¢)

Normalized free energy f is given by

=106+ Hn(g +9)— (E+ NG +g)+ o6~ Hnr .

(5.14)

P, (&) are the
Then the two order pa-

In these equations, ®,;(§) and Y, (&)=
same functions defined in (4.22).
rameters A and A, are given by

are determined as functions of K, A, and g via equations
(5.13a)—(5.13c).

In order to study the phase-transition behavior of the
model we take the limit of vanishing symmetry-breaking
fields h —0 and g —0. In this case, the coupled equa-
tions (5.13) have the following three types of solutions:
A) £= o (£'=1), {=n=0, which means A=A,=0 and
corresponds to the paramagnetic state; (B) {0, {70,
and 7=0, which means A=0 and A,70. We call this
state the ordered state I: It has a bond long-range order
but has no quadrupolar long-range order; (C) §=0, {70,
and 170, which means A0 and A,70. We call this
state the ordered state II, which corresponds to the con-
ventional ordered state with both quadrupolar and bond
long-range orders. This last solution (I) exists only for
d>2. Since Kunz and Zumbach'* did not deal with the
bond order explicitly, here we reanalyze the overall na-
ture of the phase transitions by considering A, as well as
A.

At high temperatures the paramagnetic solution (P) is
stable, for which the internal energy is always zero, e =0.
This conclusion is rather transparent from the nature of
the high-temperature expansion developed in Sec. IV A.
That is, in the high-temperature series, all the terms di-
minish as 1/m or more rapidly, in the m — o limit. As
far as the high-temperature side (7" >T.) is concerned,
therefore, € becomes constantly zero in the m — o limit.
On decreasing temperature. The solution P becomes un-
stable against the solution I. This P-I instability is de-
scribed by the equation

1 _ 4 ¥ 20 +d120)—
K d (26)?
~2[1+L(d —1)26)°]+0 (&Y, (5.17a)
where W ' denotes the inverse function of ¥, since
()= 1 d+d(d+%) did+3)
e g 8 £
d(d*+3d*+3id —1)
+ §5
d3(d>+5d*+13d — 1) 1
— 5 +0 |— | (5.17v)
3 3




42 EXACT THEORIES OF m-COMPONENT QUADRUPOLAR ...

and
w20 ==L [1—a20)+ $2¢7
a 26 2
+% d—% (2§)4+0(§°)]. (5.17¢)

From (5.17a) one can see that the P-I instability occurs at
K.=1 and that the associated phase transition is con-
tinuous for d <2 but should be first order for d >3 be-
cause it becomes impossible to assume {=-+0 at
K =K.+0. At lower temperatures and for d>2, the
solution I becomes unstable against the solution II, for
which,

1 172
F=K |1+ [1-— ] (5.18a)
7=2y/1—1d ¥, (0)[1—(1—1/dK)'?] . (5.18b)

When more than one solution are possible at a given tem-
perature, that giving the lowest free energy must be
chosen. The resulting phase transition behavior has
turned out to be rather rich, depending on the spatial
dimensionality sensitively.

(i) d=3. There is a single continuous transition at
K, =1 between a paramagnetic phase (A=A,=0) and an
ordered phase I (A=0, A,70). The exponents take the
classical values =0 and B,=1 for d <3, where the ex-
ponent 3, pertains to A,. Note that this classical transi-
tion persists even for d=0 (two isolated spins). At d=1,
in particular, the internal energy and the bond-order pa-
rameter at K > K_ are calculated to be

1
=—|1—-—|, 1
€ =g (5.19a)
1 172
A= |1——— 5.1
, 1 K (5.19b)

The result (5.19a) is consistent with the one-dimensional
exact solution (2.9). Atd = %, the transition becomes tri-
critical with the classical tricritical exponents =+ and
B,=1-

(ii) 3 <d =2, including d=2. Now the transition be-
tween the paramagnetic phase and the ordered phase I is
of first order with a discontinuity in A,. The quadrupolar
order parameter A is still zero at any temperature.

(iii) 2<d <d*, with d* <3. In this case, two distinct
transitions take place, as was pointed out by Kunz and
Zumbach.!* The upper transition between the paramag-
netic phase and the ordered phase I is of first order, while
the lower transition between ordered phases I and II is
continuous with the exponents =1 and a=0. The oc-
currence of such successive phase transitions in inter-
mediate dimensions is analogous to the ones found for the
transverse-spin-density-wave transition in the m -
limit. 2

(iv)d >d*, including d=3. There is a single first-order
transition between the paramagnetic phase and the or-
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dered phase II (A0, A,70), with discontinuities both in
A and A,. The internal energy and the two order param-
eters in the low-temperature phase are calculated to be

1 1 P ]
3 _—— + _—
€ 1dK 1 1 K l , (5.20a)
1 172
A=1—1d4V¥ (0) |1— |1——
7d¥;(0) ll T ] , (5.20b)
1/2
A=Ll14 1—-L (5.20¢)
275 dK ’ e

which are certainly consistent with the result of our low-
temperature series up to the second order (see Sec. IV B)
if we take the m — oo limit in the series. The transition
point K is determined by the equation

|

1/2
o1

®,(0)+1n |2K, T
c

I+

172
1

dK,

1+ |1—

+%—ch 0. (5.21)

At d=3, Eq. (5.21) is solved numerically by use of Eq.
(4.22c¢), to yield

K,~0.3674 (5.22)
while discontinuities in the internal energy and the two
order parameters are estimated to be

A€, ~0.425, A,~0.472, A, ~0.652 . (5.23)
The estimate of A€, seems to be consistent with the esti-
mate by Kunz and Zumbach, 14 3Ae.~1.3. The K depen-

dence of the two order parameters A and A,, are
displayed in Fig. 11.

054

T -
0 K. 05 1o I's 20
=Q3674

K

FIG. 11. The K dependence of the order parameters A and
A, of the m —  model in three dimensions. The correspond-
ing exact expressions are given by (5.20b) and (5.20c), with
K.=0.3674, A, ~0.472, and A, ~0.652.
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VI. SUMMARY AND DISCUSSIONS

First we summarize the main result of this paper. We
presented several systematic analyses of the quadrupolar
system with general values of m and found that, for d>2,
the orientational phase transition of the general m-
component quadrupolar system is first order except for
m=2.

The model with an infinite-ranged interaction was
solved exactly for general values of m and resulted in the
revised version of the usual mean-field theory. Especial-
ly, we found that the (Landau-type) free-energy expan-
sion up to the fourth order fails down for m =4 because
the coefficient in the fourth-order term becomes negative
for such m. This fact may affect some previous results in-
cluding these free energy expansions.®® The present
analysis which does not use the free energy expansion is a
reliable one as a mean-field theory for arbitrary m. The
exact result for the transition point K,=JS$/mT, and
the discontinuities in the order parameter A, and in the
internal energy AE, of the infinite-range system are tabu-
lated in Table II as a function of m; the transition tem-
perature T, decreases monotonically with increasing m,
while the discontinuities A, and AE, increase monotoni-
cally.

It is now possible to compare the quadrupolar model
with the liquid crystal quantitatively. The liquid crystal
has been modeled by an ensemble of hard rods which
translate and rotate freely in space. At high density the
rods undergo a first-order phase transition into the
nematic phase, in which the rods are nearly parallel. At
the transition the order parameter A is A =0.85 in an
infinite-dimensional liquid crystal.!® This is somewhat
larger than the typical A, in a quadrupolar model (see
Fig. 4). Therefrom follows that the ordered phase of the
quadrupolar model allows more fluctuations and thus is
more stable than that of the liquid crystal.

On the other hand, for a short-range system with just
the nearest-neighbor interaction of equal strength, we
presented an exact solution in one dimension and another
exact solution in the m — o limit. We also presented a
high-temperature series up to the seventh order and a
low-temperature series up to the second order for general
values of m. For a simple cubic lattice, the resulting free
and internal energies from the expansions were shown in
Fig. 9 for several values of m; m=2, 3, 5, 10, and 50. The
value of the transition point K,=JS§/mT, and the
discontinuity in the internal energy AE,. were tabulated
in Table V. The transition point K, decreases monotoni-
cally with increasing m, while the discontinuity AE, first
increases with increasing m. We may expect similar be-
havior also in the jump of the order parameter A,. How
about the case of quite large values of m? Looking at the
sequence of figures from small m to large m in Fig. 9, one
may anticipate that, after exceeding some quite large
value m =m™*, which locates at the bulge in the hys-
teresis loop, AE, becomes decreasing toward some small-
er value at m =0, and that the large-m limit of this
short-range system also undergoes a first-order phase
transition. This expectation is certainly consistent with
the exact result in the m — oo limit (see Sec. V and the
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discussion below).

Particular attention was paid for the large-m limit of a
short-range case. [For the same limit of an infinite-range
case, see discussion from (3.18) to (3.22).] First of all, we
explicitly presented the equation of state in this limit; see
(5.13)-(5.15). Second we investigated the nature of possi-
ble phase transitions. As was discussed in Secs. I and V,
there are two order parameters in this limit: one is the
usual quadrupolar order parameter A and the other is the
bond order parameter A,. The paramagnetic (P) solution
with A=A,=0 is stable at high temperatures. It should
be noted that the internal energy is always zero in this
phase. This property of vanishing energy turned out to
be rather transparent from the point of view of the high-
temperature expansion (see the last sentence of Sec. IV A
also) if one takes the large-m limit. On decreasing tem-
perature, the P phase becomes unstable against the phase
with A,70. Such an instability is also a peculiarity in the
large-m limit. For d >d* with 2<d* <3, there is a sin-
gle first-order transition between the paramagnetic phase
and the ordered phase which is characterized by A¥0
and A,#0, with discontinuities both in A and A,. The
values of K. and AE. in three dimensions are also tabu-
lated in Table V. For 2<d <d*, this single transition
splits into two successive transitions. The upper transi-
tion between the P phase and the ordered phase I charac-
terized by A=0 and A,70 is of first order, while the
lower transition between the phase I and the phase II
which is characterized by A0 and A,70 is continuous
with the exponents S=1 and a=0. On the other hand,
for d =2, no orientational order appears at any finite tem-
peratures. In this case, there remains the P-I transition
associated with the order parameter A,. This phase tran-
sition is continuous for d < 3 and of first order for d > 3.

On the other hand, what happens at d=2 for finite m
is still an interesting issue. A finite-m model is character-
ized by vanishing order parameters A=A,=0 while it
can sustain vortex and might exhibit a topological phase
transition. In this connection it should be remarked that
the existence of a vortex and the possible occurrence of a
phase transition in the m =3 quadrupolar spin model had
been suggested by Solomon.!! Similar types of vortices
were also found in the m =3 Heisenberg antiferromagnet
on the triangular lattice by Kawamura and Miyashita, >’
who also studied by Monte Carlo simulations the nature
of the topological phase transition driven by the vortex
dissociation. It has been found that the singularity at the
transition is rather weak, clearly not first order. They
also argued that the two-point spin correlation function
decays exponentially even in the low-temperature phase,
and characterized the transition by the changeover ob-
served in the behavior of the “Wilson loop” (vorticity
function) between the perimeter-law-like and area-law-
like behaviors. In view of similarities between the present
quadrupolar spin model and the triangular-lattice Heisen-
berg antiferromagnetic as to their defect structures, fur-
ther study is required to clarify the nature of a possible
topological phase transition in a quadrupolar model with
finite m.

Before ending this paper we make a short comment on
future problems. Although we restricted ourselves here
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to the simplest case of the quadrupolar systems, the
present analysis may perhaps be applicable to more com-
plicated systems such as quadrupolar glasses, annealed
magnets, and systems showing the chiral order. In the
forthcoming paper?® we present an application of the
high-temperature series expansion and the infinite-range
treatment to the case of quadrupolar glasses with general
values of m. A higher-order expansion in terms of 1/m
and a study of the effect of surfaces?""?’ may provide chal-
lenging problems also.
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APPENDIX A

In this appendix we give the derivation of (3.12). Sub-
stituting (3.11) into (3.8) with H#¥=0 we first obtain

(m —1) JA’S
ST T
—InTr, {exp J—AS% ¢{l_l %, P ] (A1)
T m =

By using the fact that ¢{" is traceless, the spin trace in-
side the logarithm in (A1) is evaluated as

coszel——l— ] l
m

JAS?

T sin%6

do

T . —
fo sin™ ~ 20 exp

=exp |(m —1)

=exp |(m —1)

=exp

In deriving (A2) we used the integral formula (3.383.1) in
Ref. 17 and the self-relation of the confluent hyper-
geometric function

Fila,b;x)=e* | F(b—a,b;—x). (A3)

mT

\Fi(4,m /2;JAS8/T) .

L:gnM‘zede

Fi(m =1)/2,m/2;—JAS$/T)

[
APPENDIX B

We derive the mathematical formula (3.24) in this ap-
pendix. We assume the first direction as the z axis and
use the polar coordinate in the m-dimensional hyper-
sphere. Putting

SV =S,cos8,, S'¥=S,sinb;cosb, ,

. T, B1
Thus combining (A1) and (A2) we finally obtain (3.12b). ) ) el
The result (3.12a) for the high-temperature phase is then ST =Sesinb, - - - sinf _cos6; ,
derived from (3.12b) by setting A =0. we have
J
Tr1[5(1“]2 ‘[S‘IZ)]NZ o [S‘]"’]ZI":S?)Lfde coszllé)l g2 tht e i )91 cosZIZGZSin2“3+ +1, )92X o
><cosyk"0k‘1sin2["9k_, coszlkek/fdﬂm , (B2)

where L =1, +1,+ - -+ +I, and fdﬂm denotes the integration over the solid angle on the m-dimensional hypersphere.

It is convenient to replace (B2) by

2, 2+
fde cos 'O;sin” * 3
L

CHl) 2,
o, fde,lcos 20, sin

A0+ - +1)
3 k
6,

S5

[dq,

fae,

2, .2 2
fdﬂm_k+2COS 219, sin 40, _, fdﬂm;kﬂcos k6,

X

(B3)

Jao, . S, iy
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Using dQ,={27' "'/T[(I —1)/2]}sin' "260d6 and the in-  where B(a,) and I'(a) denote the 8 and ¥ functions,'’

tegral formula (3.621.5) in Ref. 17, i.e., respectively. Then, rewriting (B5) with the double fac-

- torial (2/ —-1)!! we obtain (3.24).
[7d6 |cost| 'sin* T 'O=B (u/2,v/2), (B4)
0

h APPENDIX C

we have
Tr s}V ]211[5(2)] S ]211\ This appendix is devot.ed.to p.rove‘the two theorems'in
1191 1 1 Sec. IVA. In order to distinguish different bonds we in-
troduce the site- dependent coupling J;; as in (1.3) and use

Dim /2)D(E+I)T(E+1) - DL+ the notation K, SO/mTand]'{ J;,(8;-§; )2

2y

=53 K2 (m /24 L) ) Theorem 1. _The expan§1on coe(fﬁCqut for the frfze ener-
gy corresponding to the diagram ) which has /,, interac-

(B5)  tion lines on fg-bond is written as

|
25§ 1 I 3 | '

A (D)=—— e “In[Tre /1] (C1

1+1 m llZ'Ifg‘ 8(2K12) a(szg) ‘JIJIZO

Then carrying out one differential with respect to 2K ;, first we have
iy L 1 3 | 3 |t Trl(8,8,)% ]
i g Ll o oLy =D+ | | 32K 1) 32K ) Tre /T 19,10
1
=——a,(Dy,), (C2)

lfg

where a;(D, ) is the energy coefficient for the diagram 2, which has one external line and /;, — 1 interaction lines on
fg-bond.

Theorem 2. The expansion coefficient for the free energy corresponding to the diagram 2’ which has 1, /;;, and
l,;— 1 interaction lines, respectively, on ik-bond, kj-bond, and ij-bond, is written as

Mvr ()= 250 1
Tl m oLl LM — 1)
1 l -1
a 12 a a kj a 1y .
X | |z== - - In[Tre /T . (©y
a(zKlz)] a(2K,A)] a(szj)] a(ZK,j) [ ] ,J’jlz()
First evaluating one differentiation with respect to 2K;, we have
I !
1 a 12 a Ay
A (D)= R _
IREVRS Lipte e LM — 1t 8(2K,2)] 2Kk,)[
o |MT' Tl s s e T ca
*la0k,) Tre /7T 5,10

In evaluating all the spin traces we may fix the direction of one of the spins, because of the rotational symmetry in spin
space. If we fix the spin S, to the ath direction, then we may perform the spin trace at point k independently as
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14,1 =0

| 5 [ Trgs, s e T
Iy 9(2Ky,) Tre;ﬁk//r 19,1=0
. 5 | Trusi@si@e o’
TR L | 9(2K) Tre /7 19,1=0
—H,
+8, p(1=8, J(1=8, J-—! a | Trsfsie "
e "oa Lt m =1 g || 8(2Ky) Tre 0’7
g g omen 7O TR G 5 |WTrlsi®sie VN
T Pmeanga m—1 ! | | 32K,;) Tre /T
. 8y (178, )18, 0) o | TrusPse "W
m —1 Iyt % (2K, Tre w7 1, 1=0
=111+ 5 8 T 3 W Tr(Se'S; e sty
- m—1 | " — 32K Tre /T o
1y
+ 6nl,nz(l—alll,a)(l_énz,a) _1— a l"] Tr,\.(Sf.e //{A]/Il ]
m—1 L, | [ 92Ky,) Tre ™™/T 1, =0
m g B | e M Trasisie "
m—l np,aTi,,a m‘l ll(j! a(ZKAj) Treiﬂl\//r ll,j!':O
2 "l‘”Z
zqRI“SO 6nl,asnl,a_ m ’
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(CS)

where we utilized S} =S}=constant, ¢ =1/(m +2), and (2.5b) of the high-temperature series of the energy in the one-
dimensional system. Thus inserting (C5) into (C4) we have

gR I,

d

}L[.+1}\j+1(~0 )= IR (lu—l)! .. l

32K )

[12 /1/ -1

9
32K,

Tr[(sl.sj)2e~/i/7'] S2 Tr(S%e "/7)

Tre—/{/T m
_258 qR[/\j a [!2 a
Com Ll 02K ) 92K
=1,4R; M(D) ,

Tre "7

];J,j::o

1y
-~ l e ln[Tre f/f/T]
Ij)

19, 1=0

(Ceé)

where 9 denotes the diagram which has no interaction lines on ik-bond and kj-bond and /,, interaction lines on ij-bond.
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