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The validity of finite-size scaling in the presence of an inhomogeneous external field vanishing in the
thermodynamic-limit is studied using a fully finite three-dimensional mean spherical model. The exter-
nal field is chosen to change sign stepwise in one space dimension and to be translationally invariant in
the other two dimensions, in which the lattice is assumed periodic. The boundary conditions in the
direction of broken translational invariance are (i) periodic, and (ii) free, and (iii) fixed. Exact expres-
sions for the magnetization profile are derived and studied. An extended, coordinate-dependent finite-
size scaling is found to hold near the shifted critical temperature. Different scaling forms hold near the
bulk critical temperature: in case (ii) the distance from the boundary scales with the finite-size correla-
tion length, and in case (iii) with the linear size of the system.

I. INTRODUCTION

Vanishing external fields are usually used to break the
symmetry of the Hamiltonian and to single out pure
Gibbs phases in the low-temperature region. For that
purpose the amplitude H of the field is set to zero after
the thermodynamic limit is taken. This approach, ap-
plied to classical and quantum systems with various
symmetry-breaking sources, constitutes the basis of
Bogoliubov’s definition of quasiaverages. !

A generalized version of Bogoliubov’s quasiaverages
makes use of symmetry-breaking fields with a size-
dependent amplitude H'Z), which tends to zero simul-
taneously with the unlimited increase of the linear size L
of the system. For example, one may set H'D) < L % as
L — o, with some a >0. When the thermodynamic limit
is taken at fixed density of the number N of particles, i.e.,
for a d-dimensional system in a space domain L ¢, the ra-
tio N/L%=const as L — w, one may set alternatively
H™M« N~2/4 The generalized quasiaverage approach
has been suggested in Ref. 2 and used to explore the set
of zero-field-limit Gibbs states of some exactly solvable
models: the Curie-Weiss-Ising ferromagnet,2 the n-vector
Curie-Weiss model,> and the spherical model with
nearest-neighbor interaction. *

It has been realized*’ that the generalized quasiaver-
age approach, with field amplitudes vanishing according
to a suitably chosen power law, provides a constructive
procedure for the explicit calculation of finite-size scaling
functions at both second-order and first-order phase tran-
sitions. In the case of a second-order phase transition,
one has to consider the system at temperatures 7T'Y’
which approach the critical temperature 7T, simultane-
ously with L — o0; the appropriate choice, predicted by
the finite-size scaling theory,®™® is T /T, —1«L ",
where v is the critical exponent of the correlation length.

Most of the works on finite-size scaling (see Ref. 8 and
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references therein) have focused on the case of uniform
external fields (sources) which break rotational (gauge)
symmetries. Hypotheses are most readily tested on the
example of the mean spherical model,” for which a
variety of analytical results has been obtained (see the re-
cent Refs. 10-12 and references therein). Vanishing uni-
form fields have been applied in that model to study the
scaling behavior with respect to the magnetic vari-
able.'>'* Bulk and surface fields have been used in a de-
tailed investigation of the surface properties, in particular
the variation of the susceptibility with the distance from
the surface. !’

Inhomogeneous fields, switched off after the thermo-
dynamic limit, appeared to be useful tools for investigat-
ing phase separation and surface and interface phenome-
na. For example, a steplike inhomogeneous external
field, which breaks the translational invariance in one
space dimension, has been applied in a study of the prob-
lem of phase separation in the mean spherical model. '®
The spherical model in a magnetic field with the same
spatial dependence, but with an amplitude vanishing
simultaneously with L — o0, has been considered by Pa-
trick.!” Interesting phenomena have been found to occur
in the regime of moderate rate of decrease of the ampli-
tude H'Y < L ~2: the leading O(L ~?) correction term of
the free-energy density exhibits a new singularity with
respect to the temperature at T=T%, where 0< T} <T,;
below T} there appears a ‘“frozen” (temperature-
independent), smooth magnetization profile. Qualitative-
ly similar phenomena were shown to appear under the ac-
tion of surface magnetic fields. '®

The aim of the present work is to study the validity of
finite-size scaling®™ 8 in systems subjected to inhomogene-
ous external fields. Obviously, the problem is a part of
the more general investigations on finite-size effects in
spatially inhomogeneous systems.

In the present work we consider the mean spherical
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model with nearest-neighbor interaction on a fully finite
domain A of the three-dimensional simple cubic lattice.
The spatial dependence of the external field is chosen as
in Refs. 16 and 17: it changes sign stepwise along the
first coordinate r,, being positive in one half of A,
1<r,<L/2, and negative in the other half,
L /2+1<r; =L (distances are measured in units of the
lattice constant and L is assumed even). The amplitude
of the field H'Y vanishes in the thermodynamic limit
according to the finite-size scaling prediction”®
HWD <L 72" as Lo, where A/v=3. Different
boundary conditions in the direction of broken transla-
tional invariance are considered: (i) periodic, (ii) free, and
(iii) fixed (we adhere to the terminology of Gelfand and
Fisher!®); in the remaining dimensions the lattice is as-
sumed periodic.

The paper is organized as follows. In Sec. II we give
the definition of the model and present the necessary
starting expressions for further investigation. The mean
spherical constraint, under the above-mentioned bound-
ary conditions and in two critical regimes with respect to
the temperature, is analyzed in Sec. III. The exact results
for the magnetization profile and its critical finite-size
asymptotic behavior are given in Sec. IV. The paper
closes with a discussion of the extended finite-size scaling
behavior in Sec. V.

II. THE MODEL

Consider the ferromagnetic mean spherical model (see,
e.g., the review, Ref. 9), on a finite d-dimensional hyper-
cubic lattice A=L X -+ XL EZ® of L*=N sites. The
Hamiltonian of the model in the presence of an inhomo-
geneous magnetic field A(r), rEA, is

BH[{o(r),rEA}]

-1
2

K 3 oV (r—r)o(rlo(r')— 3 h(r)o(r).

L,r'EA reA
(2.1)

Here B=1/kyT is the inverse temperature, K is the di-
J

Uip)(rv,kv)=L_1/2exp(~21Tirvkv/L) , v=1,...,d,

L7772, k=1,

Ury,ky)=

UiV(r, k) =[2/(L~+1)]"%in[7r k, /(L+1)] .

The transformed interaction matrix can be written in
the diagonal form

3 U0,k (r—r)UY (k)
rLr'EA
=8, v[2d —0{(k)], (2.6

where

(2/L)2cos[m(r; —L)k,—1)/L], k,
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mensionless coupling, o(r)ER is the dynamical variable
(scalar continuous spin) at site r={r,...,r;} €A, and
the coordinates r,€{1,...,L}, v=1,...,d, are mea-
sured in units of the lattice spacing. The dependence on
the boundary conditions imposed along the first coordi-
nate axis is denoted by a superscript (1), 7=p for period-
ic, O for free, and 1 for fixed boundaries; in the remaining
d — 1 spatial dimensions periodic boundary conditions are
assumed. We consider the case of nearest-neighbor fer-
romagnetic interactions, when QY is the adjacency ma-
trix: @7 (r—r')=1if and only if sites r and r’ are nearest
neighbors (under the assumed boundary conditions) and
Q'7(r—r')=0 otherwise.

The partition function for the Gaussian model corre-
sponding to Hamiltonian (2.1) is given by

Z{(K,{h(r),rEA};s)

szNH do(r)exp{ —BHY [{o(r),rEA}]

r€EA

—s ¥ o(r)o(r)},

r€EA

(2.2)

where s is a parameter. The quadratic form in the ex-
ponent in the right-hand side of (2.2) can be diagonalized
by performing a unitary transformation of the dynamical
variables:

(k)= 3 o)UY (1,k),
rEA

2.3)
x(k)= 3 o(r)TY(r,k),

r€EA

where X denotes the complex conjugate of x and
k={ky,...,k;} with k,€{1,...,L}. The transforma-
tion matrix in (2.3) reads

d
U (r,k)=U"(r, k) [] UPr,.k,),

(2.4)
v=2
where
(2.5a)
2. ..L, (2.5b)
(2.5¢)
—
d
0f(k)=2d —2 3 cos(2wk,/L) , (2.7a)

v=1

d
o{(k)=2d —2cos[n(k,—1)/L]1—2 3 cos(2mk,/L),

v=2

(2.7b)
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oYW(k)=2d —2cos[mk,/(L+1)]—2 2cos(2n’k /L) .
v=2

(2.7¢)
In terms of the new variables (2.3) the exponent of the in-
tegrand in the right-hand side of (2.2) reads

1K 3 [¢+0(k)]x(k)x(k)
kEA

—13 [(Fx(k)+h (k)X (k)] ,

keEA

(2.8)

where, instead of the spherical field s, we have introduced
J

Ba(AT)(K,{h(r),rEA};mE —N"z?[K

=const+(2N)~
kKEA

The free-energy density of the finite-size mean spheri-
cal model is defined by the Legendre transformation

Bf\V(K, {h(r) ,rEA})=s%p[3a<A {h(r) ,rEA} ;¢)

—1K(¢+2d)] . (2.12)

The supremum in (2.12) is attained at the solution of the
mean spherical constraint on ¢:

N'S [¢+o (k)] ™!

J{h(r),r€AY} ;

'S In[¢+o(k)]—2KN) ' 3 [¢+oi(k)] A7 (k)A (k) .

J. G. BRANKOV AND N. S. TONCHEV 50

the parameter

¢=2s/K—2d , (2.9)
and the transformed magnetic field is given by
F7k)= 3 h(n)UY(1,k),
reEA
(2.10)

(k)= 3 h(n)TY (r,k) .

r€EA

Thus, by performing the 1ntegration in the partition func-
tion (2.2) at ¢ > —min,w{’(k), for the free-energy density
of the Gaussian model one obtains

1K(¢+2d)]

(2.11)

kEA

r

Here we will consider the case of an inhomogeneous
external field which depends on the first coordinate only
and has the steplike form

h(r)=h;sgn[(L+1)/2—r,], (2.15)

with an amplitude h; -0 as L — o which will be
specified below. Under the field (2.15) and the boundary
conditions 7=p,0, and 1, the term (2.14) can be evaluated
exactly with the aid of a “contour summation” technique

KEA
(n (see Refs. 17 and 18). By using Egs. (2.4), (2.5), (2.7),
—(3/0¢)P’ (K, {h(r),rEA};¢)=K , (2.13) (2.10), and (2.15), and setting
with a field-dependent term
= 2_ 11172
1S [¢+07(k)] TR (k)R (k) . (2.14)  we obtain that (2.14) reduces to (assuming L even)
kEA
J
(p) ) L/2 1
(Khis)=hi /KLY 3 o T /L1 (14672 —cosi2n(zm —D/L]]
=(h?/¢K) [l—itanh z)/[L sinh(z)] ] ; (2.17a)
(0) (K ,h h 2 L 1
136)=(2hi /KL?) 2 , {1—cos[m(2m —1)/L 1} {1+ /2—cos[m(2m —1)/L 1}
—(hL/¢»K)[1——i—tanh( 1Lz)/[L sinh(z)] } ; (2.17b)
L/2 m 2
(1 AV —[9}2 {(—=1)"—cos[mm /(L +1)]}
PL(K,hpi9) [ZhL/KL(LH)]mz:, {1—cos[2mm /(L +1)]}{1+¢/2—cos[2mm /(L +1)]}
—(22 L+2 4 cosh[(L +1)z/2]—cosh(z/2)
(h/¢K) 1737 L sinh(z) sinh[(L +1)z /2]
_ -1
-(hE/ZK)COth[(L+l)Z/2] (L+1)" coth(z/2) 2.17¢)

L sinh(z)
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The field-dependent finite-size terms (2.17) are regular
functions of ¢ at $=0. By expanding the above expres-
sions in power series of ¢, one obtains

PP(K,h;;¢)=(h} /48K)
X[L248—A(L*+10L*+64)¢] ,
(2.18a)
P{OK,hy;¢)=(h} /12K)

X[L242—L(L*+5L%/2+4)¢] ,

(2.18b)
P{Y(K,h;;¢)=[h}(L +2)/48K(L +1)]
X{L*+2L+8
—A[(L+1)*+6(L+1)*+25]¢} .
(2.18¢)

In general, when ¢—0 the field-dependent term in Eq.
(2.13) can be written in the form

—(3/0¢)P\(K ,hy ;)
=(h}L*/K)[G{(L)+ L 'G\™(4L)+ - ],
(2.19)

where G;‘c”(x), k=1,2,..., are regular functions of x at
x=0. From (2.18) we conclude that G{’(0)>0,
GP(0)=G{?(0)=0, and G{"(0)>0. In the next section
we will obtain the asymptotic behavior of this term in the
different finite-size scaling regimes.

III. THE MEAN SPHERICAL CONSTRAINT

In the absence of external magnetic fields, the finite-
size scaling regimes of the mean spherical constraint have
been studied in detail under general periodic, open, and
fixed boundary conditions;!! antiperiodic boundary con-
ditions have been taken into account too.'? Here we will
study the asymptotic behavior of the solution ¢=¢; of
Eq. (2.13) in the presence of the steplike inhomogeneous
field (2.15), with an amplitude vanishing as L —c in
such a way that

x,=h LK ~12=0(1) . 3.1

Previous studies!! have shown that in the case of non-
periodic boundaries one has to distinguish between two
different finite-size scaling regimes of approach to the
critical coupling: when K —K_ as L — o either

x,=(K,—K)L=0(1), (3.2a)
or

£ =(K7—K)L=0(1), (3.2b)
where K7 is the pseudocritical (or shifted critical) value

of the coupling K [see (3.21) and (3.26) below]. Depend-
ing on the regime, the solution  =¢; of the mean spheri-
cal constraint may approach the limiting value zero in
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different ways: ¢, L2— o, ¢; L2=0(1), or ¢, L*—0.
Consider first the possible asymptotic behavior of the
field-dependent term —(3/3¢)P,"(K,h;$) in (2.13).
Whenever ¢,L>=0(1), or ¢;L>—0, as L— o, the
leading-order estimate of that term follows from (2.19):

—(3/3¢)P{"(K,hy;¢)=(hEL*/K)G($L?) . 3.3)

On the other hand, when ¢; —0 and L — o, so that
¢, L?— o, from (2.16) we obtain

z2=¢'’[1+0(4)]—0,

=L¢"[1+0($)]> o , (3.4)
and, as is readily seen from (2.17),
P{(K,hy;0)=(h} /¢K)[1—0O(1/L¢$"H)]. (3.5

Therefore, when ¢;L%— o as ¢; -0 and L — o, the
leading-order estimate of the field-dependent term in

(2.13) is
—(3/3¢)P{™(K,h;¢)=hIL*/(¢7L*K) . (3.6)

The asymptotic behavior of the first term in the left-
hand side of Eq. (2.13),

Wii)=N"13 [¢+o(k)]7!, 3.7
kEA
is known (see Ref. 11 and references therein). In the ther-

modynamic limit, when L — o at a fixed value of ¢ >0,
the term (3.7) tends to the d-dimensional Watson in-
tegral, 19

Jim WiTi($)=W,(4) . (3.8)
The leading finite-size corrections in (3.7) depend both on
the boundary conditions (7) and on the asymptotic re-
gime of ¢L? as ¢—0 and L — «. Here we summarize

the relevant results at d =3.1!
(a) When ¢L%— o as ¢—0 and L — o, then

Wi (¢)=W3(¢)+O(L ™) ; (3.9a)
W) =W3(¢)+(1/2L)W,(¢)+0O(L™") ; (3.9b)
Wil(9)=2W,(¢)—(1/2L)W,($)+O(L ™) . (3.9¢)

(b) When ¢L?=0(1) or §L>—0 as ¢—0" and
L — o, then

WP ($)=W3(¢)+(SL*)'+L'RP(SL?),  (3.10a)
W% (¢)=W,;(¢)+(¢L3)"'+InL /4wL
+L'RO$L?), (3.10b)

where R (x), 7=p,0, are some functions analytical at
x=0.

In the case of fixed boundary conditions, one has to
take into account that the finite-size gap parameter is
A=¢+8'7, rather than ¢, where
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8 =min o{(k)= % TP
L Tminoy 2—2cos[wr/(L+1)], 7=1.

(3.11)

Therefore, the different finite-size critical regimes
AL?=0(1) or AL?—-0, as A—0" and L — c, both im-
ply ¢L*=0(1) as L— . Note that since 8\'L2=1r?
the parameter ¢ is allowed to take negative values. Now
the following asymptotic estimate holds:'!

WL (A—8") = Wy(A)+(AL®) "' —InL /47L

+L T TRWAL?Y) (3.12)

where R ‘V(x) is a function analytical at x =0.
It is convenient to make use of the asymptotic expan-
sion

Wi(AM)=K,—A*/47+0(A), A—0", (3.13)

and rewrite the mean spherical constraint (2.13) in the
general form

(Wi (A—87)— W, (1)L
—L(3/3MP (K by ;A—8")

=(K—K,L+A’L/47+0(AL). (3.14)

Finally, taking into account the asymptotic expansion
of the two-dimensional Watson integral W,(1) as A—07,

W,(A)=(1/4m)InA"'+0(1) , (3.15)

we will summarize the results of our asymptotic analysis
of Eq. (3.14) under the considered boundary conditions.

(i) Under fully periodic boundary conditions, 7=p,
when ¢L?=0(1) or $L>—0 as $—0 and L — =, Eq.
(3.14) becomes

(@L>) '+ R'PUPL?)+x3G P ($L?)

=—x,+¢!’L /4m+0(4L) . (3.16)

Therefore, when x, =0(1) the solution is ¢, =O(L ~?)
and depends analytically on both x; and x,:

=L X"(x,,x,) if x,=0(1) . 3.17)

(i) Under open boundary conditions in one space di-
mension, 7=0, the mean spherical constraint has the fol-
lowing solutions.

(a) Assuming ¢L*— o as ¢—0 and L — =, Eq. (3.14)
takes the form

(1/8m)n¢ '+ 0(1)=—x,+¢'’L /4w +O(4L) .
(3.18)

Therefore, when x, =0(1) the leading asymptotic form
of the solution is

¢, =(InL /L)* if x,=0(1), (3.19)
which agrees with the assumption ¢; L>— « and ¢; —0
as L — . Note that this solution is independent of the
scaled temperature (x;) and field (x,) variables.
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(b) Assuming #L>=0(1) or ¢L>*—0 as ¢—0 and
L — «, Eq. (3.14) becomes

(¢L2)*1+R(0)(¢L2)+x%G80)(¢L2)

=—%,+¢'"2L /47+0(1) . (3.20)

Therefore, when X, =0(1) [see (3.2b)], where the shifted
critical coupling is given by

K9 =K, +InL /47L , (3.21)
the solution has the order of magnitude ¢; =O(L ~?) and
depends analytically on both %, and x,:

¢, =L X% ,x,) if %;,=0(1) . (3.22)

(ii1) Under fixed boundary conditions in one space di-
mension, 7=1, the analysis of the mean spherical con-
straint leads to the following conclusions.

(a) Assuming AL?— 0 as A—0 and L — o, which is
equivalent to ¢L2— o as ¢—0 and L — o, Eq. (3.14)
takes the form

—(1/8m)n¢ " '+0(1)=—x,+¢'’L /47+O0(4L) .
(3.23)

Thus, if x; =0(1), the mean spherical constraint has no
solution ¢=¢; —0 with the property ¢;,L*— o as
L— .

(b) Assuming AL*=0(1) or AL’*—~0 as A—0 and
L — «, Eq. (3.14) takes the form

(ALY '+ RWAL?) +xIG (AL?—7?)

=—x,+(1/4m)InL +A'°L /47+0(1) . (3.24)

Therefore we reach the following conclusions.

(1) If x,=0(1), the solution of the above equation is
A=A, =4r/L*nL. Since A; L?—0 as L — o, then the
leading asymptotic form of ¢; is [see (3.11)]

r=—(m/L)? if x,=0(1), (3.25)

and does not depend on the scaled temperature (x,) and
field (x,) variables.
(2) If x=0(1), with shifted critical coupling

KV =K, —InL /47L ,

then Eq. (3.24) has a solution A=A; =O(L ~?) which is
an analytical function of the scaled temperature (%,) and
field (x,) variables:

(3.26)

=L 2X(%,,x,) if £, =0(1) . (3.27)

IV. FINITE-SIZE SCALING FOR THE MAGNETIZATION

The mean spherical model permits one to obtain exact
finite-size expressions for the magnetization profile. By
inverting the transformation (2.3),

o(n)=3 UL (r,k)x(k),

kEA

(4.1)

and evaluating the average values of the dynamical vari-
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ables x (k), one obtains the general expression

(a(r))"=K"1' 3 UY(1,k)

2975

the right-hand side of (4.2) depends on the coordinate r,
only. Upon shifting the origin of the coordinate system
by setting r, =L /2+j, and performing the summations

kEA which appear in the expression for the magnetization
X[¢p+o(K)]'h k), 42 profile,
SUK b, ) =Ca({ry=L/2+j,ry,...,rg}N", (43)
where ( -+ - ){™ denotes a Gibbs canonical average with L J otiny 7or )
the Hamiltonian (2.1). In the case under consideration we obtain the explicit results
J
- . L2 sin[2m(2m —1)(j —1)/L]
m Kb D==h /KD) 3 G am — D) /L {1+ /2—cos[2mzm — 1) /L]]
sgn(L—j) cosh[(L /4—|j—1Dz]
- _ : 4.4
(he /4K)sinh2(z/2) cosh(Lz /4)cosh(z /2) |’ (442)
L2 sin[7(2m —1)(j—1)/L]
m{O(K,h,j)=—(h, /KL) 3, :
LA L < sin[m(2m —1)/2L1{1+¢/2—cos[m(2m —1)/L ]}
sgn(1—j) cosh[(L /2—|j—1])z]
_ _ : 4.4b
(hy /4K)sinh2(z /2) cosh(Lz /2)cosh(z /2) |’ (4.4b)
. _ | L/2 {1—(—=1)"cos[7m /(L +1)}}sin[2aem (j —L)/(L +1)]
me Ko )= =h KWL A D] Y G L+ D11+ ¢/2—cos2am /L + D]}
sgn(Lt—j) cosh[(j—1)z] sinh(|j —1|z)
— (h, /4K )~E2> _ 2 cosh[(L+1)z/2)] ' 2 . (4.40)
sinh?(z /2) cosh(z /2) cosh(z /2) sinh[(L +1)z/2)]

According to the finite-size scaling hypothesis, ? the
magnetization m;(K,h) of a system with linear size
L >>1, placed in a uniform magnetic field 4 (in units of
kpT), should have the following leading asymptotic form
in the neighborhood of a second-order critical point
(h=0,t=0):
mi{™K,h)=C,L " B*Y'"(CtL*,C,hLA"") . (4.5)
Here t=T/T,—1; B,v, and A=pB+y are the standard
critical exponents; Y(™( - - - ) is a universal scaling func-
tion which may depend on the boundary conditions (7);
and C; and C, are nonuniversal metric factors. For the
three-dimensional spherical model with short-range in-
teractions one has

Here we will check if the coordinate-dependent magne-
tization profile m™(K,h, j) obeys some extended version
of the finite-size scaling, which is expected to include an
additional dependence on the coordinate j through the
ratio j/L. Consider first the finite-size scaling regime
%,=0(1), when [see (3.17), (3.22), and (3.27)]

¢, =L 2X"%,x,), 7=p,0,1. @.7)

Note that under periodic boundary conditions (7=p) the
finite-size shift in the critical temperature is O(L ~!);78
therefore the variables £, and x, are equivalent (differing

by a constant). From (2.16) and (4.7) it follows that
z=L [ X(%,x,)]'2=L Yy (%,,x,) . (4.8)

Therefore in this case the exact expressions (4.4) for the

B=1, v=1, A=, C,=K,, C,=K 2. (46) magnetization profile reduce to
J
C,x,L 172 cosh[(L+—j/L|)y,(%,x,)]
m{P(K,h,j)=sgn(h)—— - : 2 ; (4.92)
S TN coshly, (x;,x,)/4]
x,L 172 cosh[(L—|j/L|)yo(%,,x,)]
m{O(K, h, j)=sgn(h)— > - L L E (4.9b)
Yo(Xp,x3) cosh[yg(%,x,)/2]
iV b, ) esgn() S22 (| oG T/ Dy (21,x)] (4.90)
L yH(E,,x,) cosh[y,(%,,x,)/4] '
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Consider next the asymptotic regime x; =0O(1) in the
case of open boundary conditions, 7=0. From (3.4) and
(3.19) it follows that z=InL /L, and after substitution in
the right-hand side of (4.4b) we obtain

m{O(K,h,j)=sgn(h)(C,x,L "1/ /In’L)

X {1—exp[—|jlInL /L} . (4.10)

Finally, under fixed boundary conditions, 7=1, the re-
gime x,=0(1) leads to z=iw/L [see (2.16) and (3.25)],
and after substitution in the right-hand side of (4.4c) we
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obtain
m{Y(K,h,j)=sgn(h)(C,x,L ~*/7?)

X[cos(mj/L)+sin(w|j|/L)—1]. (4.11)

An independent derivation of (4.11) can be given by ap-
plying the mathematical technique of Barber and Fisher?
to sum in the right-hand side of the first equality (4.4c).
Thus, by setting A L2« (L /£, )*=0, which implies
1+¢; /2=cos[7/(L+1)], and considering j/L=p
=0(1), one arrives at the evaluation of the leading-order
sum

[(L+22)/4] cos[m(2k —1)/2L Jsin[2mp(2k —1)] =8(L /m)} i sin[27p(2k —1)]
&, sin[m(2k—1)/2L][cos(m/L)—cos[2m(2k —1)/L] o= (4k —1)(4k —2)(4k —3)
=(L3/7*)[cos(mp)+sin(m|p|)—1] . (4.12)
I
Taking into account the factor —h; /KL, one recovers  universal asymptotic form
exactly (4.11). X(T)()%],x2)§|)%l|_l ()%1——>—oo) 5.1)

The results (4.9) are in full conformity with the extend-
ed finite-size scaling hypothesis

my (K,h,j)=C,L '\ 2Z'"(%,,%,,j /L) , (4.13)

where X ,,x, are the scaling variables (3.1), (3.2b); expres-
sion (4.11) agrees with it apart from the fact that the
magnetization profile is frozen, i.e., independent of the
scaled temperature variable. Obviously, expression (4.10)
contains terms logarithmic in L which violate (4.13).

V. DISCUSSION

In the critical regime X, =0(1) the finite-size correla-
tion length £;, defined in terms of the gap parameter A,
as £, =A; /2, increases proportionally to the linear size
L of the system, i.e., §; < L. That fact ensures the proper
scaling of the dependence on the coordinate j as
Jj/&; <j/L, which is observed in our explicit results
(4.9). The profile under periodic boundary conditions
(4.9a) has been obtained by Patrick!” in the case of the
spherical model of Berlin and Kac.® To our knowledge,
the results for nonperiodic boundaries (4.9b) and (4.9¢)
are new. Rather surprising is the symmetry and similari-
ty of these expressions. The symmetry of the magnetiza-
tion profile in the mean spherical model under fixed
boundary conditions has been noticed by Abraham and
Robert,'® and interpreted as a physically interesting
decoupling effect in their study of the phase separation
problem in a bulk inhomogeneous field. Expression (4.9c)
clearly manifests that the magnetization profile near a
boundary at which the spin value is fixed to zero,
|j/L|==+1, is the same as the one near the boundary
|j/L|=0, at which one half of the system is in contact
with the other half, subject to the opposite field. That
decoupling effect explains the identical form of the
profiles under periodic and fixed boundary conditions
[compare (4.9a) and (4.9¢)].

In the low-temperature region, when X, —>—c as
L — w0, the finite-size scaling functions (4.7) attain the

and the magnetization profile freezes [see (4.8) and (4.9)].

The corresponding temperature-independent scaling
functions are
Z(T)l(il,xZ,j/L )=Sgn(h )(x2/2)
2
x %— LI =@y ] . (522
for r=p,1, and
Z%%,,x,,j/L)=sgn(h)(x,/2)
2
1 J 2
X | |=— —(1 . 2
) I3 (3) l (5.2b)

for 7=0. The shape of (5.2a) repeats the frozen profile
found in Ref. 17.

The presence of nonperiodic boundaries changes the
asymptotic behavior of the correlation length near the
bulk critical temperature, where x;, =0(1), so that two
different macroscopic length scales L and £; appear. In
the case of open boundaries &; increases more slowly
than L, since §; /L < 1/InL —0 [see (3.19)], and the loga-
rithmic corrections break the standard finite-size scaling.
In a system with finite correlation length one would ex-
pect an exponential dependence on the coordinate j of the

type

m{O(K,h,j)<1—exp(—|jl/€L) . (5.3)
From (4.10) one may conclude that the observed spatial
behavior resembles that of a weakly correlated system in
which distances scale with the finite-size correlation
length rather than with the size L. However, since
&, — o as L — o, one may adopt the alternative finite-
size scaling form,

m(K,h,j)=CyE PV Z(C 1LY ,CohEL,J/EL)
(5.4)
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which has been discussed in the context of the correlation
function in the presence of long-range interactions. 10,21
The hypothesis (5.4) explains why the profile (4.10) is
frozen: in conformity with the standard finite-size scaling
we have assumed that x, =C,zL!/*=0(1), but since now
&, /L —0as L — « we obtain that C £}V —0.

The fixed boundary conditions have the opposite effect
of abnormally large fluctuations (see also Ref. 16) when
& /L =(InL)/>> 0 as L—>ow. From the finite-size
scaling form (5.4) one would expect in this case the spa-
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tial dependence to disappear in the limit L — o, due to
the fact that |j| is bounded from above by L /2. Howev-
er, expression (4.11) exhibits a smooth dependence on
|jl/L. The problem why in this case the magnetization
profile scales with L, instead of £, , remains open.

ACKNOWLEDGMENTS

This work was supported by the Bulgarian National
Foundation for Scientific Research, Grant No. F-23/91.

IN. N. Bogoliubov, Lectures on Quantum Statistics (Gordon and
Breach, New York, 1970), Vol. 2.

2J. G. Brankov, V. A. Zagrebnov, and N. S. Tonchev, Teor.
Mat. Fiz. 66, 109 (1986).

3N. Angelescu and V. A. Zagrebnov. J. Stat. Phys. 41, 323
(1985).

4J. G. Brankov and D. M. Danchev, J. Phys. A 20, 4901 (1987).

5J. G. Brankov and D. M. Danchev, Physica A 158, 842 (1989).

6M. E. Fisher, in Critical Phenomena, Proceedings of the Inter-
national School of Physics “Enrico Fermi,” Course LI Varen-
na, 1970, edited by M. S. Green (Academic, New York, 1971).

7M. N. Barber, in Phase Transitions and Critical Phenomena,
edited by C. Domb and J. L. Lebowitz (Academic, London,
1983), Vol. 8, pp. 144-265.

8Finite Size Scaling and Numerical Simulation of Statistical Sys-
tems, edited by V. Privman (World Scientific, Singapore,
1990).

9G. S. Joyce, in Phase Transitions and Critical Phenomena, edit-

ed by C. Domb and M. S. Green (Academic, London, 1972),
Vol. 2, pp. 375-492.

10y, G. Brankov and N. S. Tonchev, Physica A 189, 583 (1992).

113, G. Brankov and D. M. Danchev, J. Stat. Phys. 71, 789
(1993).

12D, M. Dancheyv, J. Stat. Phys. 73, 267 (1993).

13g, Singh and R. K. Pathria, Phys. Rev. B 37, 7806 (1988).

145, Allen and R. K. Pathria, Can. J. Phys. 69, 753 (1991).

15M. N. Barber, J. Stat. Phys. 10, 59 (1974).

16D, B. Abraham and M. A. Robert, J. Phys. A 13, 2229 (1980).

17A. E. Patrick, J. Stat. Phys. 72, 665 (1993).

184 E. Patrick (unpublished).

19M. P. Gelfand and M. E. Fisher, Physica A 166, 713 (1990).

20M. N. Barber and M. E. Fisher, Ann. Phys. (N.Y.) 77, 1
(1973).

213, G. Brankov and D. M. Danchev, J. Math. Phys. 32, 2543
(1991).



