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In this work we study the Glauber dynamics of the one-dimensional Ising model with nearest-
neighbor and next-nearest-neighbor interactions, for which an approximate solution of the magnetiza-
tion per site is obtained. When the dynamical critical exponent z is investigated following the treatment
of Cordery, Sarker, and Tobochnik [Phys. Rev. B 24, 5402 (1981)], our observation shows that its upper-
bound value is the same as the known value, thus implying that z is independent of the range of the in-
teraction. We also suggest a high-temperature expansion approximation which is then used to solve the
two-dimensional Glauber dynamics governed by a master equation; this solution is compared with that
of the decoupling method. The time-delayed correlation function is also calculated.

I. INTRODUCTION

Since the time when Glauber discussed the time-
dependent statistics of the Ising model and gave a one-
dimensional exact solution,! many developments in criti-
cal dynamics have occurred and extensions have been
made. For the one-dimensional kinetic Ising model (of
the Glauber type) the time-dependent magnetization per
site and spin-spin correlation function can be obtained by
an exact solution of the master equation' and the dynam-
ic critical exponent <z is obtained by using
renormalization-group methods? and physical argu-
ments.> Subsequently, the dynamical critical exponent
was found to be nonuniversal.>~7 In these studies only
nearest-neighbor-interaction Ising systems have been con-
sidered.

In the two dimensions, much work has been done on
such systems by solving the master equation approxi-
mately or by using renormalization-group methods and
computer simulations. The multispin correlation func-
tion and dynamical critical exponent have been obtained
and discussed® 2° The master equation for systems with
d = 2 is known to be very complicated, for which an exact
solution, in general, cannot be obtained; therefore a
decoupling approximation is often made.

In this work we will investigate the d =1 kinetic Ising
model with not only nearest-neighbor but also next-
nearest-neighbor interactions in the absence of a magnet-
ic field. In the equilibrium case, it is well known that this
model is equivalent to a model with only nearest-
neighbor interactions in the presence of an effective
“external” field and the static critical behavior is in-
dependent of the range of the interaction. In the dynami-
cal case, however, our observation shows that this
equivalence is never attained. We also find an approxi-
mate expression for the time-dependent magnetization
per site. In addition, by using the same physical argu-
ments as presented by Cordery, Sarker, and Tobochnik
(CST),’> we obtain an upper-bound value of 2 for the
dynamical critical exponent z, implying that z is indepen-
dent of the range of the interaction.

To find an exact solution of the two-dimensional kinet-
ic Ising model appears to be a much more difficult task.
In fact, in such a system we will be faced with a set of
coupled equations in various n-spin correlation functions.
However, we note that if the transition probability is ap-
propriately chosen, a compact solution of the master
equation can be obtained. We also note that at a critical
point Onsager’s result,”® kp T =2.269J (where kj is the
Boltzmann constant; T, the critical temperature; and J
the exchange integral) can be used, and then an approxi-
mation that corresponds to a high-temperature expansion
can be applied. We will solve the master equation under
the above approximation and find n-spin correlation
functions (n =1,2). Our result is compared with that of
decoupling method. We will also find the time-delayed
correlation function.

This paper is organized as follows. In Sec. II, we study
one-dimensional Ising model with nearest-neighbor (NN)
and next-nearest-neighbor (NNN) interactions in the ab-
sence of a field. We argue that it is not equivalent to the
model with only NN interaction in the existence of an
effective external field in dynamics. Then solving the
master equation and employing a decoupling approxima-
tion, we get an expression for the magnetization per site.
Finally, we use the arguments of CST to find the dynami-
cal critical exponent z. In Sec. III, we investigate the
solution of the master equation for an anisotropic Ising
model on a two-dimensional lattice under the high-
temperature expansion and using the decoupling ap-
proach; n-spin correlation functions and the time-delayed
correlation function are found. Finally, in Sec. IV con-
clusions are given.

II. ONE-DIMENSIONAL KINETIC ISING MODEL
WITH NN AND NNN INTERACTIONS

We study an Ising model with nearest-neighbor and
next-nearest-neighbor interactions whose Hamiltonian is

~BH—k 300, 1Tk, 30,04, (n

11 578 ©1992 The American Physical Society



46 GLAUBER DYNAMICS OF THE KINETIC. ..

where k, and k, are the interaction parameters between
nearest and next-nearest-neighbors, respectively, f=1/
kpT and o ==x1. In the equilibrium case, one customari-
ly introduces a change in variable, u;=0c;0,;;,==*1, so
that Eq. (1) may be rewritten as

_BszIZ#i+k22#i#i+1 ) )

which is just the Hamiltonian of a Ising model with only
nearest-neighbor interaction k, in the existence of an
effective external field k;. The equilibrium thermo-
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k12#i+kzZNi#i+1] )

which is easy to calculate by using, for example, the
well-known transfer-matrix method. The equivalence be-
tween model (1) and (2) is then very obvious.

For dynamics, the situation becomes much more com-
plicated. Our analysis shows that the above equivalence
is not carried over. To see that, we start from the master
equation, which describes the time-dependent behavior of
the spin system under study. Let P(0(,05,...,0;,...;t)
be the probability of the occurrence of the configuration

dynamical behavior is determined by the partition func- (0,05 ...,0;...,0,) at time z. The evolution of
tion P(0,,0 - .. ,t) obeys the master equation'
d - . .
d_tP(Ul’UZ’ ce Oy ,t)——zW,.(a,-)P(. R ST .,t)+2W,-(—o,-)P(. TP ) IR (4)
1 1

where W, (o;) is the probability, per unit time, of a transition from configuration (o,,0,,...

(01,0 ooy =05 o)

y Ty ..) to

In Glauber dynamics, only one single spin flip is allowed each time. According to statistical

physics, the magnetization per site and the spin-spin correlation function are given, respectively, by

g;()=(o; )= 0,P(...,04...31),
fo}

(5)

ri)=(0,;0, )= 0,0, P(...,0,...,04,..t). (6)
(o}
These functions obey the following equations:
4 n=—20a,(OW0,)) , ™
dt
d
Er,-,k(t):—2<U,-(t)crk(t)[W,-(U,—)+Wk(ak)]> . ®)
As usual, W;(0;) is phenomenologically given by means of the condition of detailed balance,"? and we propose
Wio)=1a{l=38,0,(0; +0o,: )} {13800, ,+0,4,)}, 9)
with §, =tanh(2k ), §,=tanh(2k, ). Substituting (9) into (7) and (8), we arrive at
d
d(at)qz'(t)z’“‘Ii(t)+%51(qi—1+‘11+1)+%52(‘]i—2+‘1i+2)
_%5152(<0i0i~10i—2>+<Ui0i+101—2)+<0i01—1‘7i+2>+(0i0i+10i+2)) . (10)
D= —2r 8, L8,y HE )
d(at) iLi+1 iLi+1 1 291V i —1,i+1 ii+2
+ 38, (rip i —at i Tt 42)
_%5152(<0i0i—2>+<Ui‘7i+2>+(0i+10i—1>+<0i+1‘7i+3>+<Ui0i+10i—10iA2>
+(0,0:410;10,42) +(0,0,410;120;, 1) +(0,0,110; 120, 43)) . (1D
|
. d _ )
Equation (11) gives the time-dependent behavior of the  J(47) Qi(t)__Qi(t)+81+—2_[Qi—1(t)+Qi+l(t)]
nearest-neighbor spin-correlation function. 56
Similarly, for model (2), from the master equation with _ 9%
P,y - -« s lyy--3t) and W;(u;), we obtain 2 [Ri 1O+ R 14(D] (12
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where PP .
qi(z):e 2 q,_”,3”1(0)1”((16101,"(aG(I)),

Wil =3al 1= 38 (p; Fpy )] 1—p;81], e

0,0=(u,) (13) 20
where

Rii (0= Cpip; ), .

and &)=tanhk,, §,=tanh(2k,). Comparing Eq. (11) G(l)_foéz(t i 20

with Eq. (12) and noting that u;=o0,0, .,, we find that
r;i+, and Q; obey completely different equations, and
therefore, in general, they have different solutions. This
implies that in dynamics we cannot identify model (1)
with model (2).

We now turn our attention to Egs. (10) and (11). Be-
cause the 3- and 4-spin-correlation functions appear on
the right-hand side of these equations, we have to work
with equations including higher-order correlation func-
tions. As a result, we will have an infinite set of equa-
tions. In order to solve them, we use a decoupling tech-
nique as usual. Here we take the following prescription:

<Ui0'i*10'i~2>:<0i0i71>(ai—2>:ri,i~lqi~2 >
<Ui0i+1‘7i—2>z<0i0f+1><Ui~—2>:ri,z'+1‘1i72 > (14)
<‘7i‘71——10i+2>z<0i‘7i—1><Ui+2>:"i.i——1q,'+2 >

<<7i01+1‘7i+2>z(‘710f+1><Ui+2>:"f,,'+1%+2 .

In the zeroth-order approximation, we assume that

Fiiv1=r{;+1, where r{; | is the equilibrium value, and

Fiio =riio1 =0k ky)=0,,
we thus write Eq. (10) as

d (t)=— »(t)+ﬁ[ (g, (D]
dian 9 7 i DT g
5
T lgi a0+ g (0], (15)

where

85=56,—6,8,6,=58,(1—06,8,) . (16)

Immediately we obtain the solution of Eq. (15) as fol-
lows:
gl=e 3

nm=—owo

qi*n*Zrn(o)ln(aSII)Im(aS,Zt) ’ (17)

where I,(x) is the modified Bessel function and g, (0) is
the initial value of the kth spin. In the limit §,—0, cor-
responding to the vanishing of the next-nearest-neighbor
interaction, Eq. (17) reduces to

g(0=e " 3 g, ,(0),(adi), (18)

n=—-x

which reproduces precisely Glauber’s result.!
In a higher-order approximation, we use the nonequili-
brium value of r; ; , ((¢) instead of r/; ; |, so that

and find the solution of (15) as

Comparing (20) with (17), we find that the only difference
between them is that the linear function of time, abd)t, in
the second modified Bessel function is replaced by the
nonlinear function of time, aG (¢).

Finally, we are interested in the dynamical critical ex-
ponent z, which is defined as

r=¢* (22)

where 7 is the relaxation time and & is the correlation
length at the critical temperature. For a determination of
z, using simple physical arguments relating to movement
of domain walls proposed by CST (Ref. 3), the behavior
of the relaxation time near the transition point is deter-
mined by the time that a domain wall takes to move
through a distance £. Suppose that the rate at which a
domain wall moves by one step is W. Then according to
random-walk theory, the wall must make, on average,
N ~&? steps to move through a distance & (f &€ is large
enough); it follows that 7 behaves like £&2/W. In the argu-
ments of CST, the fastest mechanism of the motion of the
wall is chosen, and so the resulting value of z should be
an upper bound on the exact one. From (9), we have the
highest transition rate W,(0;)=a/2, so that we obtain
z=2.

We find that, as a reasonable extension, the above
analysis can be applied to the one-dimensional Ising sys-
tem including further finite- and long-range interaction,
the transition rate can be written as

Wio,)=

4 1

afl=d0,(0, +o;.)]

tof

{1=06,0,(0, ,+0,;,,)}

1ol

X
X fl=38,0,(0; o, 0}, (23)
which corresponds to the existence of nearest-, next-
nearest-, and the kth-neighbor interactions. Obviously
here we obtain z =2 as well.

Our result leads to the following statement: the
dynamical critical exponent z is independent of the range
of the interaction for one-dimensional Ising system,
which is similar to that in equilibrium case. As we have
already mentioned, we discuss in this paper the relation-
ship to universality in dynamics of the further- and long-
range interactions.

III. TWO-DIMENSIONAL GLAUBER DYNAMICS

We now start with an anisotropic Ising Hamiltonian on
the square lattice

*BH:klzai,jai*],j+k220i,jai,j+l> (24)
ij ij

in which the summations are taken over all nearest-
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neighbor-spin pairs along the X and Y axis, respectively.
In Glauber dynamics, under the condition of detailed bal-

AN : Y
e \ |
ance, we choose the transition rate as \\ \ : /
|
W,(o,)="tall—o; tanh(k (o, ;40,41 ,)]) \\Q: //
X {1—0, tanh[ky(o,,_ +o,,40)) . (29 RN \\E P

| s
In the special case of k, =k, =k, (27) reduces to the iso- \\ N :‘R//

tropic model and the transition rate becomes

Wilo;)=3afl—o;tanh[k(o;_, ;+0; 4y ;

\\ 7o
\
+o+o )]} . (26) ~_ r\\ g
To solve the master equation, we proceed to simplify \ \\\
the expression of (26). We make use of the following ~

/

series expansion: \\

2
tanhx =x —XT-F%XS—#S—JU—F oo, x| <% .
FIG. 1. The definition region of 7, and 7_.
(27)

It is clear that the requirement of |4k| < /2 will strictly
be satisfied for T >T. (Onsager’s result gives d —2{0 0., W,

—ri'i"'= (0’
kc=J/kgTc=1/2.269). We call it the high-temperature 4t ”"’/ /

’])+ M'j’(ai'j'):I) 4 (30)

expansion. Retaining the leading term of (27), the transi-  yhere
tion rate is approximately written as
l q;()=230,;P(...,04,...5t),
W[j(O',-j)=7a{l—kaij(0i~1,j+ai+]’j {o}
+o, o to )} (28) r,-j;ilj,(t)ziz‘aijoi,j,P(...,o,-j,...,a,.,j,,...;t) ) (31)
o

As with Egs. (7) and (8), we write

in which g;; is the magnetization at site (i, /) and rijsij()

d is the correlation function of spins o;; and ;. ..
—q;i(t)=—200;;W;(co,;;)), 2 .. . Y t
dtqu( ) <a” U(UU)> @9 Substituting (30) into (31) and (32), we obtain
J
d _
dian 9= 7 a0 k(g1 F g0 F g0 (32)
d
d(at)r'j;i'j'(t):_Zrif?f'f'(t)+k(’i'j‘;r—l,j+"i'j';i+1,j+’ij;i'—l,j‘+"u';i'+1,j'+”i'j';i,j—1
ety g F ) - (33)

Immediately we can write the exact solution of (32) as follows:

©

Gn()=e"% 3 g O, _, (2kad), _,(2kat) . (34)

m',n'=—o

For Eq. (33), we note that it is not applicable to r;; ;= (o o ,-j) because the latter is a constant, always equal to 1. To

account for this exceptional case, we introduce the following definition:?!

i) —rip =F, for i >i' or i=i', j>j'

Ty = | TP (O T rpp ST for i <i'or i=i', j<j' (35)

0=%, for i=i',j=j'.

The definition regions of 7, and 7_ are shown in Fig. 1. Here rf, iy represents the equilibrium spin-spin correlation
function. With the above consideration, a similar equation is obtained:

_d
d(at)

Pigsirg ()= = 2Ok Py P FFgim p F Py i -1

FPogsij o Py =1 i ) - (36)
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In terms of a generating function, we finally get the solution

Ponnymen ) = g e € 24 (ry i O) = 1S )
LJ5EL T
XU, —2kan)l, ;(2kat)l,. (2kat)l,._ .(2kat)
=1, - 2kat)l, _;(2kat)l,, ,(2kat)l, ;(2kat)],
for m >m’ and m =m’, n >n' , (37)

where r;; ;.;(0) is the initial value of ;; ;.
We now return to the anisotropic Ising model (25) on the square lattice and study its dynamical behavior governed by

a master equation. As before, we rewrite the transition probability as
Wilo)=3a{l=38,0,(0, ;+o,. )] —580(0; 1 to ) (38)
where 8, =tanh(2k ), §,=tanh(2k,). The first- and second-order spin correlation function obey Egs. (29) and (30), re-
spectively. On the rlght hand side of Eqgs. (29) and (30) there appear higher-order correlation functions. We again use a

decoupling procedure as follows:
<U“U'7ljo'ij+l>z<a"o'ij+l><o—i——lj>:rij;i,j+lqi—l,j >

(o, jOi+1,j0 zj~1>~<0 U:]—l>(01+lj>:r1'j'i,jAlqi+l,j’

(39)
<U UI+1_[ lj+l)~<aljgl f]_/><0.lj+1> 1/ i+1,jqi,j+1 ’
<Uijai—1,jal,j*l>z<0ij0i71,j><Uz',j-~1>:rij;i’1,jqi,j71 .

We then get
dg,;(1) 8 85, 5, 85,
d(at) =—g,;)+ 5T, -0, (i1, Tgivy )t ’2‘_7’62 (G, 1t +1), (40)
drl-j;i,j,(t) 61 8182
d(at) :_zrij;i’j'(t)+ 7— 4 91 (rljl"]j+rl]I+1}+r1jl*1j+rljl+lj)
5, 8,8
~2_—~ 4 2 (ri'j’;i.j*1+ri'j';i,j+l+"x’j;i',j’~1+”ij;i’,j'+1), (41)
J
where we have assumed that r;,;, ,~r;,;+=6,(1) and r;;, i1 =T, =0,(1). We now take the equilibrium
values of 0,(¢) and 6,(¢) as a zeroth-order approximation, so that?
o — L o (1—ae®)(1—aye %) |'?
0 27 (I—ae )1 —ase'?) ’ 2
: : (4
o — 1 prom (1—ae')(1—ae™'¥) v
20 2n (1=—aye ") 1—ae'?) ’
in which
_Z,(1—1Z,D
NIz, Z,=tanhk,
Z7'(1—|2,)) |Z,=tanhk, - “3
2T Tz,

It is immediately found that Eqgs. (40) and (41) are precisely the same as Egs. (32) and (33) if one replaces
(16, —%8182 /6,) and (%82— %8162/91) with k. Therefore, their solution can be written as

Gomn (2 T 2 m'n I, _,.Qaat)l,_,(2bat), (44)
P D)=V o +e72at‘211'(r,-j;,-'j/(0)—r,j;,»rj')[ImA,-(Zaat) n—;j(2ban)l,. .(2aat)l, _(2bat)
" —1,,_2aan)l, _(2babl,,._ (2aadl, _(2bat)] @5)

’

for m>m’'and m=m', n>n',
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where
a E(';—Sl—%‘alazelo) , bE(%az_-}alazezo) . (46)

It is interesting that (44) and (45) are found to be of the same structure with Egs. (34) and (37), except for the difference
of arguments in the modified Bessel functions. Thus it strongly suggests that the decoupling approximation may corre-
spond to the high-temperature approximation. Physically speaking, the coupling between spins can be destroyed by
thermal disturbances at high temperature. We find it to be a reasonable physical interpretation for the decoupling ap-
proximation.

Finally, we proceed to find the spin-spin correlation function at different times and different sites. Let us consider the
time-delayed spin correlation function, which is defined as

(o ;(Noy(t+t))=3 3 oy;(OP(...,0,(),...;t)
fo(n}{o(t")}

XP(...,05(t)...|..,05(t"),. . ;t)ou(t"). 47
where P (.. .,0(1),.. o .,0;(t"),. . .;¢") is the condition probability of spin at site (ij) being in state o ;;(¢) at time ¢
and being in state o;(2') at time 7 +¢’. Obviously, in the high-temperature approximation, we have

2 Pc(‘ . .,O'ij(t),. . l. . .,O'ij(t'),. . .;t')crk,(t')=qk1(t +t')=€—at' 2 O'k"l"(t)Ik_k"(Zkat’)Il..[“(Zkat') . (48)
{oli) k"1

Substituting (48) into (47), we get

(0;(Dout+1))=3 0,(t)e ™ 3 0pupd I _y(2kat' I _p(2kat')P(...,0,(1),...51)
k",

{o(n)]}

=e” S 1O _ o 2kat ), _p(2kat’) . (49)
k"1

Similarly, in the decoupling approximation, we obtain

(0,00t +1'))=e™ 3 ry ol O _(2aat)I,_(2bat’) . (50)
k1"

IV. CONCLUSIONS

In conclusion, we have studied the dynamics of the
one-dimensional Ising model which NN interaction k,
and NNN interaction k, in the absence of a field and
showed that it is not equivalent to the Ising model with
NN interaction k, in the presence of an effective external
field k,, in contrast with that in the equilibrium case. By
solving a master equation, we obtained an approximate
expression of the magnetization per site. Following the
arguments of CST, we found an upper-bound value of 2
for the dynamical critical exponent z of our model which
is the same value as that of the Ising model with only NN
interactions. This knowledge increases our understand-
ing of the concept of universality in the dynamic region.

In the second part of this paper, we investigated the solu-
tion of the master equation in high-temperature expan-
sion and using a decoupling treatment. We found that, in
both cases, the results have the same structure, which
strongly implies that the decoupling approximation cor-
responds to the high-temperature expansion, and decou-
pling approximation is then suitable for use under high-
temperature conditions so we conclude that the reason-
able physical considerations support this point of view.
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