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We employ the approach of path integral in the “phase space” to study the kinetics of state switching
associated with black hole phase transitions. Under the assumption that the state switching process of the
black hole is described by the stochastic Langevin equation based on the free energy landscape, we derived
the Martin–Siggia–Rose–Janssen–de Dominicis (MSRJD) functional and obtained the path integral
expression of the transition probability. The MSRJD functional inherently represents the path integral in the
“phase space,” allowing us to extract the effective Hamiltonian for the dynamics of the state switching
process. By solving the Hamiltonian equations of motion, we obtain the kinetic path in the “phase space”
using an example of the Reissner-Nordstrom anti-de Sitter black hole. Furthermore, the dominant kinetic
path within the configuration space is calculated. We also discuss the kinetic rate by using the functional
formalism. Finally, we examine two further examples: Hawking-Page phase transition and Gauss-Bonnet
black hole phase transition at the triple point. Our analysis demonstrates that, concerning the Hawking-Page
phase transition, while a dominant kinetic path in the “phase space” from the large Schwartzschild anti-de
Sitter black hole to the thermal anti–de Sitter space is present, there is no kinetic path for the inverse process.
For the Gauss-Bonnet black hole phase transition at the triple point, the state switching processes between the
small, the intermediate and the large Gauss-Bonnet black holes constitute a “chemical reaction cycle.”
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I. INTRODUCTION

Since the discovery of black hole thermodynamics [1],
it has become widely accepted that black holes serve as an
ideal model for exploring the profound connections
between general relativity, quantum theory, and statistical
physics. Concepts and methods from the realms of quan-
tum theory and statistical physics have found extensive
application in our quest to unravel the nature of gravity
and black holes. Partly driven by the AdS/CFT correspon-
dence [2], the investigation of black hole thermodynamics
in anti–de Sitter (AdS) space, especially the phase tran-
sition of the AdS black holes, has attracted significant
attention. Hawking and Page’s seminal work revealed a
first-order phase transition between the Schwarzschild AdS
black hole and thermal AdS space [3], subsequently
interpreted as the confinement/deconfinement transition
of the dual quark-gluon plasma [4]. More recently, the
study of black hole phase transitions in AdS space has been
further propelled by the idea that the cosmological constant

can be regarded as the thermodynamic pressure [5,6].
Within this expanded phase space framework, AdS black
holes have been shown to exhibit a wide array of fascinat-
ing phenomena, including behaviors reminiscent of Van der
Waals fluids [7], reentrant transitions [8], the existence of a
triple point [9], superfluid characteristics [10], the proposal
of a molecular interpretation for the fundamental constitu-
ent degrees of freedom [11], and insights into the micro-
structure of black holes [12]. This specialized field of study
is commonly referred to as “black hole chemistry.”
More recently, considerable efforts have been dedicated

to investigating the kinetics of state switching associated
with the black hole phase transitions by using the method
of stochastic dynamics [13,14]. The starting point of this
approach is to consider that AdS black holes interact with
the thermal environment (thermal bath) located at the
boundary of AdS space. This interaction leads to an
exchange of energy with the environment, inducing sto-
chastic changes of the black hole event horizon in the bulk.
The black holes, formed through this process, are referred
to as “fluctuating black holes” and are treated as the
intermediate states in the state switching process.
Originally, by introducing the event horizon radius as
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the order parameter to characterize the microscopic degrees
of freedom of the fluctuating black hole in a coarse-grained
way, the generalized free energy function of the fluctuating
black hole is defined by using the thermodynamic relations.
However, further studies show that the generalized free
energy can be derived from the Euclidean gravitational
action by employing the path integral method [15]. With
the generalized free energy in hand, one can intuitively
exhibit the thermodynamic stability of the black holes by
examining the free energy landscape, which is the pictorial
representation of the generalized free energy as the function
of the order parameter. The thermodynamics of black hole
phase transition can be fully captured by the free energy
landscape. It is further conjectured that the process of state
switching associated with the black hole phase transition on
the free energy landscape bears an analogy to the dynami-
cal process of the Brownian particle driven by the potential.
In this way, the stochastic Langevin equation has been
proposed to describe the dynamics of the state switching
process associated with the black hole phase transition,
where the deterministic part of the driven force is provided
by the gradient force from the generalized free energy
function while the stochastic force originates from the
thermal fluctuations of the environment [16].
In this context, the transition rate and the mean first

passage time, as the characteristic quantities describing the
kinetics of the state switching process associated with the
black hole phase transition, have been subjected to both
analytical and numerical investigations [16]. Depending
upon the damping coefficient, the kinetic turnover was
discovered for the Reissner-Nordstrom anti-de Sitter
(RNAdS) black hole phase transition. It is believed that
the occurrence of a kinetic turnover represents a universal
feature in this type of phase transition. Furthermore, the
relative fluctuation of the mean first passage time is shown to
be a monotonic function of the damping coefficient and has a
sudden change at the turnover point, which is proposed to
characterize the microstructure of the black holes.
Notably, the Onsager-Machlup (OM) path integral for-

malism was employed to determine the most probable
(dominant) kinetic path of the black hole state switching
process and to calculate the transition probability of the
black holes [17]. However, the OM functional can only
give the path integral in the configuration space (the space
composed by the order parameters). It is well known that
in nonequilibrium statistical physics, there is an alternative
approach to study the stochastic Langevin dynamics, the
Martin–Siggia–Rose–Janssen–de Dominicis (MSRJD)
functional integral [18–20]. In fact, the relationship
between the MSRJD path integral and the OM path integral
is analogous to the one between the Hamiltonian formu-
lation in the phase space and the Lagrangian formulation in
the configuration space for the path integral in quantum
mechanics [21,22]. In order to get a deep understanding
on the path integral approach, we exploit the MSRJD

functional integral to study the kinetics of the state switch-
ing process associated with black hole phase transition.
Starting with the Langevin equation that determined the

stochastic evolution of the order parameter for the RNAdS
black hole, we will give the derivation of the MSRJD
functional, from which we can extract the effective
Hamiltonian. We then study the Hamilton flow lines by
solving the equation of motion in the phase space.
According to the physical picture of the black hole phase
transition, we can determine the dominant kinetic path in
the phase space. Finally, we compute the transition rate by
evaluating the path integral through the saddle approxima-
tion method and discuss its relationship with the previous
results [16,17]. This procedure will be further applied to
study the kinetics of state switching associated with
Hawking-Page phase transition and the Gauss-Bonnet
AdS black hole phase transition.
This paper is organized as follows. In Sec. II, we review

the basic proposal of the stochastic method to study the
kinetics of the black hole state switching process by taking
the RNAdS black hole as an example. We also provide
an alternative derivation of the generalized free energy
by using York’s formalism. In Sec. III, we present the
derivation of the MSRJD functional integral for our
problem. In Sec. IV, we discuss the Hamiltonian flows
and the transition rates. In Sec. V, two further examples, the
Hawking-Page phase transition and the Gauss-Bonnet AdS
black hole phase transition are considered. The discussion
and conclusion are presented in the last section.

II. STOCHASTIC DYNAMICS OF STATE
SWITCHING ASSOCIATED WITH BLACK HOLE
PHASE TRANSITION ON THE FREE ENERGY

LANDSCAPE

A. Free energy landscape of the black hole

The physical picture of state switching associated with
black hole phase transition can be described as follows.
Imagine that there is a black hole in spacetime, and place a
thermal bath somewhere. For the AdS black holes that we
are mainly interested in this paper, the thermal bath can be
located at the spacial infinity. Recall that a photon when
radiated to spacial infinity can return in a finite proper time.
Although the thermal bath is placed at the spacial infinity, the
black hole can reach the equilibrium state with the thermal
bath due to the interaction between them.When studying the
black hole phase transition from the thermodynamic per-
spective, we realized that there may exist more than one
branch of black hole solution. Different types of black holes
can be distinguished by their radii of the event horizon
[7,11]. Owing to the thermal fluctuations, the radius of
the black hole event horizon can increase or decrease by
absorbing or releasing the energy in a completely stochastic
manner. The black hole phase transition process that a black
hole starts from an equilibrium state and finally reaches
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another equilibrium state can be described well by the
process of changing the black hole radius. Therefore, the
state switching process associated with phase transition can
be treated as the stochastic process caused by the thermal
fluctuations from the bath. The radius of the black hole event
horizon can be selected to be the order parameter to
characterize the process of the state switching.
The order parameter is a fundamental concept in the study

of phase transitions, critical phenomena, and symmetry
breaking in physics. It serves as a key indicator of the
system’s state and provides valuable insights into the
organization and behavior of a physical system. The order
parameter is often related to a thermodynamic potential, such
as the free energy or Landau-Ginzburg-Wilson free energy,
which can be used to describe the phase transition [23]. The
forms of these potentials also depend on the particular order
parameter associated with the phase transition.
For the black hole phase transition, the thermodynamic

potential is just the free energy, which can be calculated
from the gravitational action by using the Euclidean path
integral method [24]. In this aspect, we have shown that the
generalized free energy for the fluctuating black hole in
Einstein gravity [15] and Gauss-Bonnet gravity [25] can be
readily derived by such a method. By plotting the gener-
alized free energy as the function of the black hole radius,
one can get the so-called free energy landscape, from which
one can easily read off the stability of the black hole.
As an important example, let us review the Van der

Waals type of phase transition of the RNAdS black hole in
the extended phase space from the perspective of the free
energy landscape [14]. The RNAdS black hole is a solution
to the Einstein-Maxwell gravitational theory. The metric is
given by

ds2 ¼ −fðrÞdt2 þ 1

fðrÞ dr
2 þ r2dΩ2

2; ð2:1Þ

with

fðrÞ ¼ 1 −
2M
r

þQ2

r2
þ r2

L2
; ð2:2Þ

where M is the mass, Q is the electric charge, and L is the
AdS curvature radius. The electromagnetic gauge potential
is given by

A ¼ −
Q
r
dt: ð2:3Þ

The event horizon is the largest positive root of the
equation fðrÞ ¼ 0. According to this equation, the mass of
the fluctuating black hole that is generated during the state
switching process can be expressed as the function of the
order parameter rþ:

M ¼ rþ
2

�
1þ r2þ

L2
þQ2

r2þ

�
: ð2:4Þ

The Bekenstein-Hawking entropy and the Hawking tem-
perature are given by using the conventional way as

S ¼ πr2þ; ð2:5Þ

TH ¼ 1

4πrþ

�
1þ 3r2þ

L2
−
Q2

r2þ

�
: ð2:6Þ

For the fluctuating black hole, these quantities are also the
functions of the order parameter rþ.
We now employ the Gibbons-Hawking path integral

approach to study and interpret the thermodynamics of the
fluctuating black hole. In the Gibbons-Hawking approach
to black hole thermodynamics, the partition function of
the canonical ensemble can be written in the form of the
gravitational path integral [24],

ZgravðβÞ ¼
Z

D½g�e−IE½g� ≃ e−IE½g�; ð2:7Þ

where IE½g� is the Euclidean gravitational action and β is
the integral period of the Euclidean time. The Euclidean
gravitational action for the Einstein-Maxwell theory is
given by [26,27]

IE ¼ Ibulk þ Isurf þ Ict; ð2:8Þ

with

Ibulk ¼ −
1

16π

Z
M

d4x
ffiffiffi
g

p �
Rþ 6

L2
− FμνFμν

�
; ð2:9Þ

Isurf ¼ −
1

8π

Z
∂M

d3x
ffiffiffi
h

p
ðK þ 2nμFμνAνÞ; ð2:10Þ

Ict ¼
1

8π

Z
∂M

d3x
ffiffiffi
h

p �
2

L
þ L

2
R −

L3

2

�
RabRab −

3

8
R2

��
:

ð2:11Þ

Here, hμν ¼ gμν − nμnν is the induced metric on the
boundary ∂M where n is an outward pointing unit normal
vector to ∂M. In the Gibbons-Hawking boundary term
Isurf , the trace of the extrinsic curvature is defined by
K ¼ ∇μnμ. In the counterterm action Ict,R andRab are the
Ricci scalar and Ricci tensor for the boundary metric,
respectively. The Gibbons-Hawking surface term is to
preserve a well posed variation problem while the surface
term for the electromagnetic field is to preserve the fixed
charge boundary condition at the infinity. The counterterm
action is sufficient to cancel divergences.
However, our calculation of the gravitational action is

slightly different from the original Gibbons-Hawking
approach [24], where the time period β is selected to
preserve the regularity of the Euclidean geometry. Here, the
period β is an arbitrary parameter [28–31]. Its physical
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meaning is the inverse temperature of the thermal bath.
Then, this choice will introduce a conical singularity at the
horizon. It is argued that the Euclidean geometry with the
conical singularity is also the solution to the classical
equations of motion [31]. When evaluating the action
functional, the horizon area or the horizon radius rþ is kept
fixed. This condition introduces a Lagrange multiplier,
which results in the energy density along the r ¼ rþ surface
in the phase space. The solution to the classical equations of
motion will have a conical singularity at the horizon.
Therefore, the Euclidean geometry with arbitrary β is also
a stationary point of the Euclidean functional integral as long
as the constraint of the constant horizon radius is satisfied.
By evaluating the gravitational action and taking the

conical singularity’s contribution into account, one can
get the Euclidean action for the fluctuating RNAdS black
hole as

IE ¼ βrþ
2

�
1þ r2þ

L2
þQ2

r2þ

�
− πr2þ: ð2:12Þ

The detailed calculation is presented in Appendix A.
According to the relationship between the thermodynamic
potential and partition function of the canonical ensemble,
one can obtain the generalized free energy function of the
fluctuating RNAdS black hole, which is given by

F ¼ −T lnZgrav ¼
IE
β
¼ rþ

2

�
1þ 8

3
πPr2þ þQ2

r2þ

�
− πTr2þ;

ð2:13Þ

where the effective thermodynamic pressure P ¼ 3
8π

1
L2 is

introduced, with L being the AdS curvature radius [5,6].
From the generalized free energy, one can also obtain the
energy and the entropy of the fluctuating RNAdS black hole
by using the conventional formulas in statistical physics [15].
By treating the black hole radius rþ as the independent

argument, one can formulate the generalized free energy
landscape of the RNAdS black hole at the specific
ensemble temperature T. The free energy landscape of
the RNAdS black holes has the shape of double well in a
specific temperature regime [14]. The local stable state
condition ∂F=∂rþ ¼ 0 leads to three extreme points, i.e.,
three branches of the RNAdS black holes. They correspond
to the small, the intermediate, and the large RNAdS black
holes. In [14], the stability of the three branches of RNAdS
black holes was discussed based on the free energy land-
scape in detail. In addition, the condition for the local stable
state will lead to the condition that the ensemble temper-
ature is equal to the Hawking temperature of the local stable
black hole

T ¼ TH ¼ 1

4πrþ

�
1þ 8πPr2þ −

Q2

r2þ

�
: ð2:14Þ

When this condition is satisfied (we also refer this condition
as the on shell condition), the Euclidean geometry of the
local stable RNAdS black hole is free of the conical
singularity. In addition, Eq. (2.14) should be treated as the
equation of state for the local stable RNAdS black hole [7]

P ¼ T
2rþ

−
1

8πr2þ
þ Q2

8πr4þ
: ð2:15Þ

At the arbitrary ensemble temperature, the generalized free
energy (2.13) is off shell. If substituting Eq. (2.14) into the
expression of Eq. (2.13) of the generalized free energy, one
can obtain the on shell value of the free energy for the local
stable RNAdS black hole [27,32,33].
We have to point out that the black hole radius rþ as the

order parameter of the small/large RNAdS black hole phase
transition has a constraint from the non-negativity of the
Hawking temperature TH for the local stable black hole.
The constraint on the order parameter is then given by

rþ ≥
Lffiffiffi
6

p
 ffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffi

1þ 12Q2

L2

r
− 1

!
1=2

: ð2:16Þ

This constraint implies that the black hole cannot have an
arbitrary small event horizon due to the presence of electric
charge [17] or rotation [34].

B. Generalized free energy from York’s approach

Before discussing the stochastic dynamics of the
black hole state switching, we provide an alternative
derivation of the generalized free energy by using York’s
formalism [35–37]. In this formalism, the black hole is
placed in a cavity with the fixed boundary conditions that
can constitute a thermodynamic ensemble. However, in
evaluating the gravitational action, only the constraint
equations are satisfied, but not the full dynamical equations
of motion. This results in the off shell configurations that
can be reached under the fluctuations.
In fact, York’s formalism has been applied to study

the thermodynamics of the RNAdS black hole [38–40]. The
black hole is enclosed by a cavity with finite radius rB. In
this approach, one can calculate the action of the RNAdS
black hole enclosed by a cavity with the temperature β
and the radius rB as fixed parameters, and finally take the
rB → ∞ limit to derive the generalized free energy for the
case that the thermal bath is located at spatial infinity.
It is shown in [40] that the resulting gravitational action

for the RNAdS black hole in the canonical ensemble is
given by

I ¼ −β̃rB

ffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffi
1 −

rþ
rB

−
r3þ
L2rB

−
Q2

rþrB
þQ2

r2B
þ r2B
L2

s
þ I0 − πr2þ;

ð2:17Þ
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where β̃ is the inverse temperature of the cavity, rþ is the
horizon radius, rB is the radius of the cavity, and I0 is an
arbitrary term that can be used to define the zero of
the energy. By choosing the thermal energy of the
AdS space as the zero of the energy, the authors in
Ref. [39] argued that

I0 ¼ β̃rB

ffiffiffiffiffiffiffiffiffiffiffiffiffiffi
1þ r2B

L2

r
: ð2:18Þ

This can also be achieved by adding the counterterm term
as shown in Appendix A:

Ict ¼
β̃

2
r2B

�
2

L
þ L
r2B

−
L3

4r4B

�
; ð2:19Þ

where we have used the definition of inverse temperature at
the cavity β̃ ¼ 2πbðrBÞ. It is easy to see that I0 and Ict have
the same asymptotic behavior.
Although the temperature of the cavity is treated as a

fixed parameter, to keep the local thermodynamic equilib-
rium, or to eliminate the conical singularity of the
Euclidean geometry, the temperature at the cavity is chosen
to be the Hawking temperature blueshifted to the cavity’s
position rB [35–37]. For the on shell RNAdS black hole,
the relation is naively given by

β̃ ¼ βH

ffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffiffi
1 −

2M
rB

þQ2

r2B
þ r2B
L2

s
: ð2:20Þ

For our concern of the RNAdS black hole with the
thermal bath located at spatial infinity, one should put the
cavity to infinity by taking the limit rB → þ∞. It is clear
that taking the limit gives a divergent inverse temperature β̃,
which is unphysical. This can be fixed by noting that the
black hole thermodynamics in AdS is in fact defined on
the conformal boundary. We should rescale the inverse

temperature β̃ by a factor L
rB
, i.e., we can define the rescaled

inverse temperature as

β ¼ L
rB

β̃: ð2:21Þ

Taking the limit rB → þ∞, one can finally get the
generalized free energy as

I ¼ βrþ
2

�
1þ r2þ

L2
þQ2

r2þ

�
− πr2þ; ð2:22Þ

which is consistent with the result given in Eq. (2.12).
In deriving this result, only the Gauss-law constraints for

the electromagnetic field and the Hamiltonian constraint for
the gravitational field are used [39,40]. However, the full
Einstein equations are not required to satisfy. This incon-
sistency can be regarded as a kind of quantum fluctuation
near the stationary black hole solution. In this sense, the
generalized free energy is considered to describe the
fluctuating off shell black holes as well.

C. Stochastic Langevin equation
for the black hole state switching

To give a physical picture of the above statements, let
us discuss the free energy landscape for the RNAdS black
hole phase transition. In Fig. 1, we plot the free energy
landscape and the Hawking temperature of the fluctuating
RNAdS black holes. It should be noted that the order
parameter, i.e., the horizon radius rþ, is taken to be the
independent argument. On the left plot, the ensemble
temperature is selected to be the phase transition temper-
ature, at which the small black hole and the large black
hole coexist. On the landscape, the three blue dots
represent the three branches of the RNAdS black holes.
For convenience, we denote the radius of the small/
medium/large RNAdS black hole as rs=rm=rl. They are
the extremal points on the landscape. It can be seen that

FIG. 1. Left: generalized free energy function at the phase transition point. Right: Hawking temperature as the function of black hole
radius. In the two plots, the three blue points represent the three branches of RNAdS black hole solutions, and the three vertical lines
denote their radii, rs, rm, and rl. In the right plot, the horizontal red dashed line represents the temperature of the phase transition point.
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the small and the large RNAdS black holes have the same
free energy. On the right plot, the Hawking temperature
TH of the fluctuating black hole is plotted as the function
of the order parameter rþ. The horizontal line represents
the ensemble temperature T, which has been selected to
be the phase transition temperature.
We now consider the deterministic relaxation process

of the fluctuating RNAdS black holes without the fluctuat-
ing force. In the left panel of Fig. 1, we have explicitly
indicated the directions of these processes. As an example,
we consider a fluctuating RNAdS black hole with the
horizon radius rm < rþ < rl. From the right plot, we can
see the Hawking temperature TH of this fluctuating black
hole is smaller than the ensemble temperature. The deter-
ministic relaxation process of this fluctuating black hole is
just the absorbing energy process from the thermal bath,
which leads to the increase in the energy itself. In the range
of rþ > r0, the mass of the RNAdS black hole is the
monotonic increasing function of the radius. Therefore,
increasing energy will in turn give rise to the increase of the
black hole order parameter rþ. As a result, the fluctuating
RNAdS black hole with radius rm < rþ < rl will relax to
the state of the large black hole with radius rþ ¼ rl finally
as indicated explicitly in the left plot. From the above
analysis, we can conclude that the free energy landscape
gives a physical picture of the deterministic relaxation
process of the fluctuating black holes without the fluctuat-
ing forces.
However, this is not adequate to explore the kinetics

of the black hole state switching. If only considering the
deterministic gradient force from the free energy landscape,
the local stable black hole can never make a transition and
switch to another local or global stable black hole. It is the
fluctuating force (thermal noise) from the bath that makes
the state switching process possible. Therefore, the dynam-
ics of the black hole state switching should be described by
the Langevin equation for the stochastic evolution or
equivalently the Fokker-Planck equation for the probabi-
listic evolution. Therefore, the methods from the non-
equilibrium statistical physics and the stochastic dynamics
can be applied to study the kinetics of state switching
associated with the black hole phase transition [41,42].
Much inspiration can be gained from the so-called time-

dependent Ginzburg-Landau model [43], which is briefly
reviewed in the Appendix B. In this model, the collective
behavior of the system near the critical point is described
by Langevin equation. With these observations in mind,
we can write down the Langevin equation that governs the
dynamics of state switching process associated with the
black hole phase transition as follows [16,41,42]

ϕ̈þ ζϕ̇þ G0ðϕÞ − η̃ðtÞ ¼ 0; ð2:23Þ

where ϕ denotes the order parameter rþ and a dot denotes a
derivative respect to t. The effective friction coefficient ζ is

introduced to describe the interaction between the black
hole and its environment. The stochastic noise η̃ðtÞ from the
environment satisfies the relation

hη̃ðtÞi ¼ 0; hη̃ðtÞη̃ðt0Þi ¼ 2ζTδðt − t0Þ: ð2:24Þ

In the overdamped regime, the Langevin equation can be
simplified as

ϕ̇ ¼ −
1

ζ
G0ðϕÞ þ ηðtÞ; ð2:25Þ

where ηðtÞ ¼ 1
ζ η̃ðtÞ is introduced for simplicity. It satisfies

the fluctuating-disspertion relation

hηðtÞηðt0Þi ¼ 2Dδðt − t0Þ; ð2:26Þ

where D ¼ T
ζ is the diffusion coefficient. This is just the

overdamped Langevin equation that describes the stochas-
tic motion of the Brownian particle.
In the free energy landscape formalism, the generalized

free energy is analogous to the Landau free energy. By
introducing the black hole radius as the order parameter, the
microscopic degrees of freedom of the black hole can be
described collectively. In this way, the collective motion of
the microscopic degrees of freedom of the black hole is
reflected by the change in the order parameter. It is wisely
accepted that in the ordinary mean field theory, especially
near the critical point, the collective behavior of the system
can be well described by the Langevin equation [43].
Inspired by this observation, we have introduced the
stochastic Langevin equation to characterize the state switch-
ing process associated with the black hole phase transition.
However, in writing down the stochastic Langevin

equation, the friction coefficient ζ or equivalently the
diffusion coefficient D was introduced effectively. They
are assumed to describe the complex interaction between
the black hole and the thermal bath. Here, we want to draw
the reader’s attention to the discussion of observation
signature of the quantum fluctuations of spacetime in the
gravitational wave interferometer [44,45] (see also [46]).
By using the holographic assumption, it is shown that,
similar to the random walk model, the accumulated
fluctuation over a path of length L is of the variance
of hΔL2i ∼ lpL, where lp is the Planck length. We may
also gain some insights from the stochastic inflation model
[47,48]. In this model, by treating the short wavelength
quantum modes as the stochastic noise, the Langevin
equations that describe the dynamics of long wavelength
modes can be derived from the equation of motion for the
scalar field. Although the thermal fluctuations considered
in our model are distinct from the quantum fluctuations, we
can still believe that there exists a mechanism of deriving
the effective friction coefficient or the diffusion coefficient
from the fundamental perspective as for the stochastic
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inflation model. This is out of the scope of the present
work. We will leave it for future study.

III. MSRJD PATH INTEGRAL REPRESENTATION
FOR THE STOCHASTIC DYNAMICS OF THE

BLACK HOLE STATE SWITCHING

In this section, we discussed the path integral represen-
tation of the stochastic dynamics of the black hole state
switching. We provide the derivation of the MSRJD func-
tional from the overdamped Langevin equation.
Let us discretize the time evolution of the order param-

eter and the stochastic noise as

ϕðtÞ → ϕi; ηðtÞ → ηi; ð3:1Þ

where i∈Z denotes the time step of the discretization.
Then the overdamped Langevin equation can be written as

ψ i ≔ ϕi − ϕi−1 þ Δt
�
1

ζ
G0ðϕiÞ − ηi

�
¼ 0; ð3:2Þ

where Δt is the time interval. This scheme is called the Ito
discretization [42].
Consider the generating functional, which is analogous

to the partition function in statistical physics. Denote a
solution to the Langevin equation with the noise η as ϕ½η�. It
is useful to notice the identity is satisfied

1 ¼
Z

Dϕδðϕ − ϕ½η�Þ ¼
Z

Dϕ

���� δψδϕ
����δðψÞ; ð3:3Þ

where Dϕ ¼Qi dϕi is the functional integral measure,
δðϕ − ϕ½η�Þ ¼Qiðϕi − ϕi½η�Þ and j δψδϕ j is the determinant

of the Jacobian matrix f∂ψ i
∂ϕj

g. In the Ito discretization,

the Jacobian matrix is a triangular matrix with the unit

as the diagonal components. Therefore, j δψδϕ j ¼ 1. Then
we can get

1 ¼
Z

Dϕ
Y
i

δ

�
ϕi − ϕi−1 þ Δt

�
1

ζ
G0ðϕiÞ − ηi

��
: ð3:4Þ

By using the integral representation of the delta function
and taking the continuum limit, we can rewrite the above
equation as

1 ¼
Z

DϕDϕ̃ exp

�
−i
Z

dtϕ̃

�
ϕ̇þ 1

ζ
G0ðϕÞ − ηðtÞ

��
:

ð3:5Þ

Then the generating functional for the Langevin dynamics
in the overdamped regime can be given by

W ¼ N
Z

DϕDϕ̃DηðtÞ exp
�
−

1

4D

Z
dtη2ðtÞ

�

× exp

�
−i
Z

dtϕ̃

�
ϕ̇þ 1

ζ
G0ðϕÞ − ηðtÞ

��
; ð3:6Þ

where N is the normalization constant and the average on
the Gaussian noise is taken into account. By performing the
Gauss integral for the noise, one can get

W¼N
Z

DϕDϕ̃exp

�
−
Z

dt

�
iϕ̃

�
ϕ̇þ1

ζ
G0ðϕÞ

�
þDϕ̃2

�	
:

ð3:7Þ

The transition probability pðϕ; t;ϕ0; t0Þ with the
initial boundary condition ϕðt0Þ ¼ ϕ0 and final boundary
ϕðtÞ ¼ ϕ is then given by [22]

pðϕ; t;ϕ0; t0Þ ¼
Z

ϕ

ϕ0

DϕDϕ̃ exp

�
−
Z

t

t0

dt0
�
iϕðt̃0Þ

�
ϕ̇ðt0Þ þ 1

ζ
G0ðϕðt0ÞÞ

�
þDϕ̃2ðt0Þ

�	
; ð3:8Þ

where the prefactor NW is absorbed into the integral measure.
In the present work, we are interested in the Hamiltonian

formulation of the stochastic path integral. By introducing
the conjugate momentum Π ¼ iϕ̃, the probability can be
rewritten as

pðϕ; t;ϕ0; t0Þ ¼
Z

ϕ

ϕ0

DϕDϕ̃ exp

�
−
Z

t

t0

dt0ðΠϕ̇ −HÞ
�
;

ð3:9Þ

where the effective Hamiltonian H for the dynamics of
state switching is defined as

H ¼ DΠ2 −
1

ζ
G0ðϕÞΠ: ð3:10Þ

In summary, we have derived the MSRJD functional
that can be used to explore the kinetics of state switching
process associated with the black hole phase transition.
The further discussions will be presented in the next two
sections.
Now we study some implications of the MSRJD func-

tional. In the phase space path integral representation of the
transition probability, the integration over the momentumΠ
extends to the imaginary axis [49]. In addition, the
integration over the momentum Π is quadratic, which
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allows us to integrate over Π to obtain the path integral in
the Lagrangian form. From Eq. (3.9), one can derive the
Lagrangian formula for the stochastic path integral by
performing the Gaussian integral of Π [22]

pðϕ; t;ϕ0; t0Þ

¼
Z

ϕ

ϕ0

Dϕ exp

�
−

1

4D

Z
t

t0

dt0
�
ϕ̇ðt0Þ þ 1

ζ
G0ðϕðt0ÞÞ

�
2
	
;

ð3:11Þ

which is just the Onsager-Machlup path integral used
in [17].
The corresponding Lagrangian is given by

L ¼ 1

4D

�
dϕ
dt

�
2

þ 1

2T
G0ðϕÞ dϕ

dt
þ 1

4Tζ
ðG0ðϕÞÞ2; ð3:12Þ

which is analogous to the Lagrangian of a one-dimensional
particle with the mass m̃ ¼ 1

2D and the unit charge q̃ ¼ 1

moving in an external electromagnetic field Aðt; xÞ ¼
1
2T G

0ðxÞ and an external potential Vðt; xÞ ¼ − 1
4Tζ ðG0ðxÞÞ2

L ¼ m̃
2
ẋ2 þ q̃Aðt; xÞẋ − Vðt; xÞ: ð3:13Þ

At last, we show an intuitive derivation of the Fokker-
Planck equation that describes the time evolution of the
probability distribution Pðt;ϕÞ. By replacing the momen-
tum Π with the operator − ∂

∂x, one can write down the
expression of the Hamiltonian given by Eq. (3.10) in the
operator form

Ĥ ¼ D
∂
2

∂ϕ2
þ 1

ζ

∂

∂ϕ
G0ðϕÞ ¼ D

∂

∂ϕ

�
e−βGðϕÞ

∂

∂ϕ
eβGðϕÞ

�
:

ð3:14Þ

Then the Fokker-Planck equation can be written as the form
of the “Schrödinger equation” [50]

∂Pðt;ϕÞ
∂t

¼ D
∂

∂ϕ

�
e−βGðϕÞ

∂

∂ϕ
ðeβGðϕÞPðt;ϕÞÞ

�
; ð3:15Þ

which is just the Fokker-Planck equation that used in [13]
to study the kinetics of Hawking-Page phase transition. The
above discussions imply that the dynamics of the state
switching process associated with the black hole phase
transition based on the free energy landscape is essentially
unified in the framework of the phase space path integral
formalism.

IV. HAMILTONIAN FLOW LINES IN PHASE
SPACE AND KINETIC RATE OF THE BLACK

HOLE STATE SWITCHING

In this section, we will analyze the Hamiltonian flow
lines in the phase space for the state switching process of
the RNAdS black hole by solving the equations of motion
numerically.

A. Hamiltonian flow lines

The Hamilton’s equations of motion can be given by

ϕ̇ ¼ 2DΠ −
1

ζ
G0ðϕÞ; ð4:1Þ

Π̇ ¼ þ 1

ζ
G00ðϕÞΠ: ð4:2Þ

In the phase space, the fixed points are determined by the
equations

ϕ̇ ¼ Π̇ ¼ 0; ð4:3Þ
which gives us�

G0ðϕÞ ¼ 0

Π ¼ 0
or

�
G00ðϕÞ ¼ 0

Π ¼ 1
2T G

0ðϕÞ ð4:4Þ

The first set of equations implies that the stationary points
on the landscape, which are the on-shell black hole states
satisfying the conditionG0ðϕÞ ¼ 0, are also the fixed points
in the phase space. Therefore, the solutions to the first set of
fixed point’s equations correspond to the three branches
of the RNAdS black hole. In addition, for the first set of
equations, the corresponding Hamiltonian is zero. For the
second set, G0ðϕÞ ≠ 0 and the corresponding Hamiltonian
is negative. The equation G0ðϕÞ ≠ 0 implies that the
solutions to the second set of the fixed point’s equations
are not relevant to our discussion on the switching
processes between the local or the global stable states on
the free energy landscape.
Hamiltonian flow lines or phase portraits for Hamilton’s

equations of motion are plotted in Fig. 2. They reflect
the stability of the fixed point intuitively. In this plot, the
ensemble temperature is taken to be the phase transition
temperature, where the two wells on the landscape have the
same depth. The corresponding free energy landscape is
shown in the left panel of Fig. 1. In fact, the plot in Fig. 2 is
typical as long as the free energy landscape has the shape
of double well. Each flow line can be specified by a
value of Hamiltonian since it is conserved on the given
flow line. The “zero-energy” lines (black lines) where the
Hamiltonian vanishes are given by

Π ¼ 0; or Π ¼ 1

T
G0ðϕÞ: ð4:5Þ
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Along the Π ¼ 0 flow line, the Hamilton’s equation
becomes

ϕ̇ ¼ −
1

ζ
G0ðϕÞ: ð4:6Þ

For the second case, Π ≠ 0 and the Hamilton’s equation
becomes

ϕ̇ ¼ 1

ζ
G0ðϕÞ: ð4:7Þ

On the Π ¼ 0 flow line, the equation for the order
parameter ϕ describes the averaged equation of motion for
the Langevin dynamics (2.25) by noting that

hϕ̇i ¼ −
1

ζ
hG0ðϕÞi ≃ −

1

ζ
G0ðhϕiÞ: ð4:8Þ

The topology of the phase space is determined by the
“zero-energy” Hamiltonian flow lines. The two “zero-
energy” flow lines intersect at the fixed points that
represent the three branches of black hole solutions.
On the Π ¼ 0 flow line, the state of the small RNAdS
black hole and the state of the large RNAdS black hole
are stable, while the state of the intermediate black hole

on the top of free energy potential is unstable. On the
flow line with Π ≠ 0, the stability is reversed. Here, it
should be distinguished that the stability of the black hole
in the phase space reflects its dynamical nature while the
stability of the black hole on the free energy landscape
reflects the thermodynamic nature.
We denote the radii of the three branches of the RNAdS

black hole as rs, rm and rl, respectively. The tunneling
configuration can be easily obtained by analyzing the
Hamiltonian flow lines. The tunneling configuration from
the small black hole to the large black hole is starting
from the point ðrs; 0Þ, going to the point ðrm; 0Þ along the
“zero-energy” flow line with Π ≠ 0, and finally going to
the point ðrl; 0Þ along the flow line with Π ¼ 0. It should
be noted that, there are also an inverse tunneling con-
figuration that represents the transition from the large
black hole to the small black hole. This configuration in
the phase space is starting from the point ðrl; 0Þ, going to
the point ðrm; 0Þ along the flow line with Π ≠ 0, and
finally arriving at the point ðrs; 0Þ along the flow line
with Π ¼ 0. By numerically solving the Hamiltonian
equations, one can obtain the corresponding tunneling
configuration for the state switching process. This will be
illustrated later.
In Fig. 3, we plot the Hamiltonian flow lines for the case

that the free energy landscape has two wells with unequal
depths. It is qualitatively similar to that of Fig. 2. From the
free energy landscape, one can see that the small black hole
is globally stable while the large black hole is locally stable.
Under the thermal fluctuations, there is also a state switch-
ing process between the two black holes, which is similar to
the case at the phase transition point. The corresponding
tunneling configuration is analogous to the discussion on
the Fig. 2.
In Fig. 4, we plot the Hamiltonian flow lines for the case

that the landscape has only a single well. In this case, the
stationary point on the landscape represents the globally
stable black hole state. There are three fixed points in the
phase space. The red points are the saddle points and the
green point is a center. However, only the left saddle point
is relevant to the question under consideration. It represents
the stationary black hole on the free energy landscape. This
saddle point is unstable in the phase space. In this case,
there is no tunneling configuration.
The significance of the RNAdS black hole phase

transition in extended phase space is that there exists a
critical point analogous to the van derWaals types of liquid-
gas phase transition. Here, we also study the Hamiltonian
flow lines of the system at the critical point. The critical
point for the RNAdS black hole phase transition is
determined by the equation

G0ðϕcÞ ¼ G00ðϕcÞ ¼ G000ðϕcÞ ¼ 0; ð4:9Þ

from which we can get

FIG. 2. Hamiltonian flow lines or phase portrait for Hamilton’s
equations of motion. The temperature is taken to be the phase
transition temperature. There are five fixed points in the phase
space. The red points are saddle points, and the green points are
centers. The saddle point has one unstable direction while the
centers are not relevant to our analysis. The fixed points denoted
by red color correspond to the three branches of the RNAdS black
hole solution. Each flow line can be specified by the value of
Hamiltonian since it is conserved on the given flow line. The
Hamiltonian vanishes along “zero-energy” lines (black lines).
These lines connect the saddle points of Hamilton’s equations.
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4πPϕ2
c −

Q2

2ϕ2
c
− 2πTϕc þ

1

2
¼ 0;

8πPϕc þ
Q2

ϕ3
c
− 2πT ¼ 0;

8πP −
3Q2

ϕ4
c
¼ 0; ð4:10Þ

where ϕc is the value of the order parameter for the RNAdS
black hole at the critical point. By solving the above
equations, one can get the critical point as

ϕc¼
ffiffiffi
6

p
Q; Tc¼

1

3
ffiffiffi
6

p
πQ

; Pc¼
1

96πQ2
: ð4:11Þ

FIG. 4. Left panel: free energy landscape of the RNAdS black holes. Right panel: Hamiltonian flow lines or phase portrait for
Hamilton’s equations of motion. The temperature is taken to make sure that the free energy landscape has only a single well.

FIG. 3. Left panel: free energy landscape of the RNAdS black holes. Right panel: Hamiltonian flow lines or phase portrait for
Hamilton’s equations of motion. The temperature is not equal to the phase transition temperature. The free energy landscape has two
wells with different depths.
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The free energy landscape of the RNAdS black hole at the
critical point is plotted in the left panel of Fig. 5. The shape
of the free energy landscape is a single well, which is
similar to the shape of the free energy landscape we have
discussed in Fig. 4. However, it shows a very flat potential
well, which means a dramatically different kinetics near
the critical point. The corresponding Hamiltonian flow
lines are plotted in the right panel of Fig. 5. In this case,
there is only one fixed point on the phase space, which
represents the only stationary state on the landscape. This is
different from the case that was considered in Fig. 4, where
there are three fixed points on the phase space. In addition,
there is no tunneling configuration at the critical point also.
On Π ¼ 0 flow lines, the fixed point is stable, while on the
Π ≠ 0 flow lines, it is unstable.
Note that in the phase space, some of the fixed points of

the Hamiltonian equations of motion represent the on-shell
black hole solutions. Introduce the vector field Φ as

Φ ¼
�
2DΠ −

1

ζ
G0ðϕÞ; 1

ζ
G00ðϕÞΠ

�
: ð4:12Þ

The fixed points in the phase space are just the singularities
of the vector field Φ. Therefore, on-shell black hole
solution can be treated as the topological defect of the
introduced vector field. However, this is not a universal
conclusion because there are fixed points (the green points
shown in Figs. 2–4) that have no physical significance. On
the other hand, it is well known that the dynamical stability
of the fixed point is relevant to its index or winding number.
Here, we find that there is no direct connection between the
thermodynamic stability of the black hole solution and the

dynamical stability of the fixed point in the phase space. As
mentioned, the black hole solutions are all represented as
the saddle points in the phase space, which is irrelevant to
their thermodynamic stability.

B. Kinetic path in configuration space

We now consider the tunneling configuration for
the small/large RNAdS black hole transition. Based on
the dominant paths in the phase space, one can solve the
corresponding equation to obtain the dominant kinetic path
in the space of the order parameter. According to our
previous analysis, it is clear that for the state switching
process from the small black hole to the large black hole,
the dominant kinetic path is separated into two pieces.
The first part is the state switching process from the small
black hole to the intermediate black hole, and the second
part is the process from the intermediate one to the large
black hole.
For the first part, we choose the initial condition as

ϕðt ¼ 0Þ ¼ rs þ δ with δ ¼ 10−5 and solve Eq. (4.7). In
this way, we get the kinetic path of the state switching
from the small black hole to the intermediate black hole.
The criterion that the system reaches the intermediate
black hole is given by the difference between the order
parameter and the horizon radius of the intermediate state
is less than δ, i.e. jϕðt1Þ − rmj < δ. When this condition is
attained, i.e. the system reaches the top of free energy
potential. Then we switch to Eq. (4.6) with the initial
condition ϕðt1Þ ¼ rm þ δ to obtain the kinetic path of the
state switching from the intermediate black hole to the
large black hole. Combining these two paths, we can get

FIG. 5. Left panel: free energy landscape of the RNAdS black hole at the critical point. Right panel: Hamiltonian flow lines or phase
portrait for Hamilton’s equations of motion. The temperature and the pressure are taken to be the critical values.
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the whole path for the kinetic process, which is shown in
the left panel of Fig. 6. The kinetic path for the inverse
process is also shown in the right panel of Fig. 6. The
initial condition is chosen to guarantee that there is a small
derivation from the stationary state. Otherwise, the system
will take infinite time to reach another stationary state.
For example, we consider the system switching from the
ϕ ¼ rm state to the ϕ ¼ rl state along the Π ¼ 0 flow line.
The time interval is given by

Δt ¼ −ζ
Z

rl

rm

dϕ
G0ðϕÞ ; ð4:13Þ

which is divergent because near the stationary points
ϕ ¼ rm and ϕ ¼ rl, the asymptotic expansions of the free
energy function are quadratic.

C. Kinetic rate

Now we calculate the kinetic rate for the state switching
process from the small black hole to the large black hole,
i.e. we should evaluate the action in Eq. (3.9)

I ¼
Z

t

t0

dt0ðΠϕ̇ −HÞ: ð4:14Þ

Note that the dominant kinetic path of the state switching
process corresponds to H ¼ 0. In addition, for the kinetic
path from the intermediate black hole to the large black
hole, Π ¼ 0. Therefore, the nonzero contribution to the
action comes from the kinetic path from the small black
hole to the intermediate black hole. Then we can get

I ¼
Z

t0þt1

t0

dtΠϕ̇ ¼ 1

T

Z
rm

rs

dϕG0ðϕÞ ¼ ΔG
T

; ð4:15Þ

where t0 is the initial time, t0 þ t1 is the time that the order
parameter reaches the top of free energy potential and

ΔG ¼ GðrmÞ − GðrsÞ is the difference of free energy
between the intermediate black hole and the small black
hole. The final result shows that the action is independent
of the time t0 and t1. The kinetic rate is then given by

k ∼ exp

�
−
ΔG
T

�
: ð4:16Þ

Therefore, the kinetic rate resembles the form of the
Kramer rate [51]. The reason is that we have used the
assumption that the friction is large enough and
the dynamics is in the overdamped regime. This equation
means that the kinetic rate is mainly determined by the
barrier height on the free energy landscape, which is
consistent with our previous results on the kinetics of the
black hole phase transition [16]. For the inverse process,
the kinetic rate is also given by the above equation, but the
free energy difference is given by ΔG ¼ GðrmÞ −GðrlÞ.
The equation for the kinetic rate also implies that the
kinetic process is a fast/slow one for the shallow/deep
potential well. We present the numerical results of the
kinetic rates in Fig. 7.
The configurations shown in Fig. 6 give the dominant

kinetic processes during the black hole phase transition.
Because of the existence of the thermal noise, the
practical kinetic paths are inherently stochastic. Note
that in deriving the Eq. (4.16), we have used the dominant
kinetic path and does not take the fluctuation effects
around the dominant path into account. When consider-
ing these effects, one can get a more precise formula of
the kinetic rate [17].

V. TWO FURTHER EXAMPLES

In this section, we consider two additional examples,
i.e. Hawking-Page phase transition [13] and Gauss-Bonnet
black hole phase transition at the triple point [25,52]. We
also point some problems in these two examples.

FIG. 6. Dominant kinetic paths in the configuration space. Left panel: from the small to the large black hole. Right panel: from the
large to the small black hole. The plots are corresponding to Fig. 2, where the two wells on the free energy landscape have the same
depth. The three horizontal dashed lines represent ϕ ¼ rs; rm, and rl, respectively.
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A. Hawking-Page phase transition

We now discuss the dominant kinetic path in the
phase space for the Hawking-Page phase transition. The
basic idea is similar to that used in the last section, but
instead utilizing the generalized free energy of the
Schwarzschild AdS (SAdS) black hole, which has been
calculated in [13]

G ¼ ϕ

2

�
1þ ϕ2

L2

�
− πTϕ2: ð5:1Þ

Here, the order parameter ϕ is the horizon radius of the
SAdS black hole, L is the AdS radius and T is the
ensemble temperature. The state with ϕ ¼ 0 represents
the thermal AdS space. In addition, when ϕ ¼ 0, G ¼ 0.
The generalized free energy is intrinsically the free
energy difference between the SAdS black hole and
the thermal AdS space.
The phase transition point can be determined by two

conditions: (1) Equating the free energies of the AdS space
and the SAdS black hole; (2) Ensuring that the derivative
of the generalized free energy at the state of the large SAdS
black hole is zero. At the phase transition point, the
following two equations should be satisfied

GðϕlÞ ¼
ϕl

2

�
1þ ϕ2

l

L2

�
− πTHPϕ

2
l ¼ 0; ð5:2Þ

G0ðϕlÞ ¼
1

2
þ 3ϕ2

l

2L2
− 2πTHPϕl ¼ 0; ð5:3Þ

where THP is the Hawking-Page temperature and ϕl
denotes the horizon radius of the large SAdS black hole

at the phase transition point. The solution can be easily
obtained as

THP ¼ 1

πL
; ϕl ¼ L: ð5:4Þ

The radius of the small SAdS black hole can be determined
by substituting THP ¼ 1

πL into Eq. (5.3) and solving the
resultant equation, which gives

ϕs ¼
1

3L
: ð5:5Þ

It is clear that GðϕsÞ ¼ 2
27L > 0, which implies that the

small SAdS black hole is unstable.
Along the line in the last section, by solving the effective

Hamiltonian equations of motion, we can get the
Hamiltonian flows as well as the dominant kinetic paths,
which are presented in the right panel of Fig. 8. The
corresponding free energy landscape is shown in the left
panel. In this plot, the ensemble temperature is selected to
be the Hawking-Page temperature. In the phase space, there
are three fixed points, two points (red) lying in the Π ¼ 0
axial and one point (green) not. As we have discussed, the
fixed point with Π ≠ 0 is not relevant to the state switching
process associated with Hawking-Page phase transition.
The fixed points on the ϕ axial corresponds to the small and
the large SAdS black holes. The thermal AdS space which
is denoted as the blue point in the phase space is not a fixed
point of the Hamiltonian flow lines. This is different from
the case of RNAdS black hole phase transition, where all
the on-shell black hole solutions are the fixed points of the
Hamiltonian flow lines. From the example of the RNAdS
black hole, we know that the fixed points that are relevant to
our discussion satisfy the equation G0ðϕÞ ¼ 0. It is obvious
that the AdS space with order parameter ϕ ¼ 0 dose not
satisfy this equation. Therefore, it cannot be the fixed point
of the Hamiltonian flow lines.
The black lines denote the Hamiltonian flow lines with

H ¼ 0, which are clearly related to the state switching
process of Hawking-Page phase transition. The dominant
path from the large black hole to the thermal AdS space is
starting from the red point on the right (the state of the large
black hole), going along with the black line in the lower
half plane to the red point on the left (the state of the small
black hole), and finally going along with the black line in
the ϕ axial to reach the blue point (the state of the thermal
AdS space). However, the path for the inverse process does
not exist. Note that although the free energy of the thermal
AdS space is zero, the first derivative of the free energy at
the state of the thermal AdS space is not vanishing. This
leads to the observation that the thermal AdS space is not a
fixed point of the Hamiltonian flow lines. This is the main
reason that there is no “zero energy” flow line that starts
from state of the thermal AdS space to the state of the large
AdS black hole.

FIG. 7. Kinetic rates versus the ensemble temperature. The
ensemble temperature is selected to guarantee the free energy
landscape has the shape of a double well. The two curves
represent the rates of the state switching process from the small
black hole to the large black hole and its inverse process. The
intersection is corresponding to the phase transition point
where the two wells on the free energy landscape have the
same depth.
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B. Gauss-Bonnet AdS black hole phase transition
at the triple point

We now discuss another example that seems a little
exotic. We consider the Gauss-Bonnet AdS black hole
in six dimensions, where the free energy landscape has
the shape of triple well. The generalized free energy is
given by [25,52]

G ¼ 2π

3

�
ϕ3 þ 4

5
πPϕ5 þ αϕþQ2

ϕ3

�
−
2

3
π2Tϕ4

�
1þ 4α

ϕ2

�
;

ð5:6Þ

where P is the thermodynamic pressure, α is the Gauss-
Bonnet coupling constant,Q is the charge of the black hole
and T is the ensemble temperature.
At the triple point, there are three branches of stable

solutions with the order parameters denoted as ϕs, ϕm, and
ϕl and two branches of unstable solutions with the order
parameters denoted by ϕus1 and ϕus2. For the specific
charge Q and coupling constant α, the pressure and the
temperature of the triple point is determined by

GðϕsÞ ¼ GðϕmÞ ¼ GðϕlÞ;
G0ðϕsÞ ¼ G0ðϕmÞ ¼ G0ðϕlÞ ¼ 0: ð5:7Þ

By numerically solving these algebraic equations, we can
obtain the pressure and the phase transition temperature of
the triple point.

At the triple point, the free energy landscape is plotted in
the left panel of Fig. 9. The corresponding Hamiltonian
flow lines are plotted in the right panel. The black lines,
which correspond to H ¼ 0, are the flow lines that are
relevant to the kinetic process of the state switching. For
example, for the state switching process from the small
black hole to the large black hole, the dominant kinetic path
in the phase space is starting from the point ðϕs; 0Þ, going
along the flow line withΠ ≠ 0, reaching the point ðϕus1; 0Þ,
then going along the flow line withΠ ¼ 0 to reach the point
ðϕm; 0Þ, then going along the flow line with Π ≠ 0 to
reaching the point ðϕus2; 0Þ, and finally going along the line
with Π ¼ 0 to reach the point ðϕl; 0Þ. Similarly, one can
obtain the dominant kinetic path for any pair of locally
stable black hole states, which will not be elaborated here.
For arbitrary dominant kinetic path, only the flow lines

with Π ≠ 0 contribute to the kinetic rate. Following the
derivation of Eq. (4.16), we can obtain the transition rates in
the present case as

ks→m ∼ e−ðGðϕus1Þ−GðϕsÞÞ=T;

km→s ∼ e−ðGðϕus1Þ−GðϕmÞÞ=T;

km→l ∼ e−ðGðϕus2Þ−GðϕmÞÞ=T;

kl→m ∼ e−ðGðϕus2Þ−GðϕlÞÞ=T;

ks→l ∼ e−ðGðϕus1ÞþGðϕus2Þ−GðϕsÞ−GðϕmÞÞ=T;

kl→s ∼ e−ðGðϕus2ÞþGðϕus1Þ−GðϕlÞ−GðϕmÞÞ=T: ð5:8Þ

FIG. 8. Left panel: free energy landscape for Hawking-Page phase transition. Right panel: Hamiltonian flow lines for Hawking-Page
phase transition. The AdS radius L is set to be unity. The red points and the green point represent the fixed point while the blue point at
(0, 0) is not. The two red points correspond to the small and the large SAdS black holes while the blue point is added to denote the
thermal AdS space. It seems that there is no flow line corresponding to the state switching process from the thermal AdS space to the
large SAdS black hole.
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For example, ks→m represents the kinetic rate of the state
switching process from the small black hole with ϕ ¼ ϕs to
the intermediate black hole with ϕ ¼ ϕm. The last two
relations reflect the fact that the switching process from the
small/large black hole with ϕ ¼ ϕs=ϕl to the large/small
black hole with ϕ ¼ ϕl=ϕs must pass through the inter-
mediate black hole state with the order parameter ϕ ¼ ϕm.
Note that we are consider the phase transition at the triple
point, where GðϕsÞ ¼ GðϕmÞ ¼ GðϕlÞ. So we have

ks→m¼km→s; km→l¼kl→m; kl→s¼ks→l: ð5:9Þ

In this way, we can formulate a “chemical reaction cycle”
for the state switching between the small, the intermediate
and the large Gauss-Bonnet black holes as shown in
Fig. 10, which resembles the kinetic cycles of the simplified
three species enzyme kinetic model [53,54].
Note that in the present framework of free energy

landscape, the detailed balance is preserved, which can
be seen from the fact that the ratio between the products of
the forward rates and the backward rates is equal to 1:

ks→mkm→lkl→s

ks→lkl→mkm→s
¼ 1: ð5:10Þ

This equation also implies that the time reversal symmetry
is preserved for the whole system. It is important to note
that the above equation remains valid even when the system
deviates from the triple point, as long as there are three
wells on the free energy landscape, i.e., the system has three
stationary states. In fact, the detailed balance and the time
reversal symmetry are closely related concepts in physics,
particularly in the context of statistical mechanics. It is
generally accepted that detailed balance is a consequence
of time reversal symmetry in many physical systems.
Therefore, the black hole state switching process in the
present framework of the free energy landscape is essen-
tially a kind of equilibrium phase transition.

FIG. 9. Left panel: free energy landscape of the Gauss-Bonnet AdS black hole phase transition at the triple point. Right panel:
Hamiltonian flow lines for the phase transition at triple point. In this plot, α ¼ 1.05, Q ¼ 0.08, P ¼ 0.0186376, and T ¼ 0.109523.
The five blue points on the free energy landscape corresponding to the five red points on the phase space are five Gauss-Bonnet AdS
black holes with the horizon radii given by ϕs ¼ 0.687, ϕus1 ¼ 0.893, ϕm ¼ 1.213, ϕus2 ¼ 1.612, and ϕl ¼ 1.923 from the smaller
value to the larger value.

FIG. 10. The representation of “chemical reaction cycle” of the
Gauss-Bonnet AdS black hole phase transition at the triple point.
SBH, MBH, and LBH denote the small, the intermediate, and the
large Gauss-Bonnet AdS black holes with the order parameter
ϕ ¼ ϕs;ϕm and ϕl, respectively.
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VI. CONCLUSION

In summary, we have studied the kinetics of the black
hole phase transition by using the MSRJD functional path
integral formalism. The kinetics of phase transition
mainly concerns two issues: one is the dominant kinetic
path that shows how the state switching process takes
place during the phase transition, and another is the
kinetic rate that reflects how the phase transition occurs.
We have shown that the approach of the phase space path
integral is a powerful tool to resolve these two issues
simultaneously.
Starting from the stochastic Langevin equation that

describes the dynamics of state switching process associ-
ated with the black hole phase transition, we have derived
the MSRJD generating functional and the transition prob-
ability in path integral formalism, from which the effective
Hamiltonian is extracted. We firstly consider the case that
the free energy landscape had the shape of double well. By
solving the Hamiltonian equation of motion, we obtain the
Hamiltonian flow lines and analyze the dominant kinetic
path in the phase space. It is shown that the stationary black
hole states on the landscape correspond to the fixed points
in the phase space. The kinetic path can connect the
different fixed points, which indicates the state switching
process in the phase space. Furthermore, the dominant
kinetic path in the configuration space is identified for the
example of the RNAdS black hole. By using the functional
formalism, we also derive the kinetic rates of the state
switching processes and reveal the universal conclusion
that the kinetic rate is exponentially related to the barrier
height between two stationary black hole states on the free
energy landscape.
We also consider the case of the single well landscape for

the RNAdS black hole. When the system is far from the
critical point, there are three fixed points in the phase space,
while only one fixed point corresponds to the stationary
black hole on the landscape. When the system is at the
critical point, the landscape has a very flat potential well,
and there is only one fixed point in the phase space. In these
two cases, there is no state switching, correspondingly no
kinetic path present in the phase space.
Finally, we consider two further examples, i.e.,

Hawking-Page phase transition and Gauss-Bonnet black
hole phase transition at the triple point. For the Hawking-
Page phase transition, it is shown that while the dominant
kinetic path in phase space from the large SAdS black hole
to the thermal AdS space is present, there is no kinetic path
in the phase space for the inverse process. The reason is
that the thermal AdS space is not a fixed point of the
Hamiltonian flow lines. For the Gauss-Bonnet AdS black
hole phase transition at the triple point, the state switching
processes between the small, the intermediate, and the large
black holes constitute a “chemical reaction cycle.” It is
shown that the product of the forward rates is equal to that
of the backward rates. This observation suggests that the

black hole state switching process within the current
framework of the free energy landscape is essentially a
kind of equilibrium process.
For future directions, it is interesting to extend the

discussion to other types of black hole phase transitions,
for example, the black hole phase transitions with multiple
critical points [55,56].

APPENDIX A: CALCULATION OF EUCLIDEAN
ACTION

Note that the Euclidean time has the period β, which is
determined by the ensemble temperature via the relation
T ¼ 1

β. In other words, we can imagine that there is a
thermal bath placed at the spatial infinity. The temperature
of the thermal bath is the ensemble temperature T.
Therefore, the Euclidean version of the metric (2.1) with
the general Euclidean time period describes the Euclidean
gravitational instanton with the conical singularity Σ, which
is located at the event horizon. Then, the bulk term has an
extra contribution from the conical singularity Σ [57]. It can
be shown that

Z
M

R ¼ 4π

�
1 −

β

βH

�Z
H
1þ

Z
M=Σ

R; ðA1Þ

where βH ¼ 1=TH is the inverse Hawking temperature, H
represents the event horizon, and M=Σ represents the
regular manifold by excising the conical singularity Σ.
Therefore, we have

Ibulk¼−
�
1−

β

βH

�
A
4
−

1

16π

Z
M=Σ

d4x
ffiffiffi
g

p �
Rþ 6

L2
−FμνFμν

�

¼−
�
1−

β

βH

�
A
4
þ 1

16π

Z
M=Σ

d4x
ffiffiffi
g

p �
6

L2
þFμνFμν

�
;

ðA2Þ

where A ¼ 4πr2þ is the horizon area, and we have used the
fact that R ¼ − 12

L2 for the RNAdS metric. It can be
calculated that

1

16π

Z
M=Σ

d4x
ffiffiffi
g

p �
6

L2
þ FμνFμν

�

¼ β

4

Z
rc

rþ
r2dr

�
6

L2
þ 2Q2

r4

�

¼ β

2

�
1

L2
ðr3c − r3þÞ −Q2

�
1

rc
−

1

rþ

��
; ðA3Þ

where rc is the radius of the boundary ∂M. Here we
choose the boundary ∂M ¼ S1 × S2, S2 being a two-
sphere with a large radius, which will be sent to infinity in
the final step.
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The outpointing unit normal vector nμ for a hypersurface
with fixed r is given by ð0; ffiffiffiffiffiffiffiffiffi

fðrÞp
; 0; 0Þ. The extrinsic

curvature K of the hypersurface can be calculated as

K ¼ ∇μnμ ¼
1

r2
∂rðr2

ffiffiffi
f

p
Þ ¼ f0

2
ffiffiffi
f

p þ 2

r

ffiffiffi
f

p
: ðA4Þ

The Gibbons-Hawking surface term can be calculated as

−
1

8π

Z
∂M

d3x
ffiffiffi
h

p
K¼−

β

2

�
1

2
r2f0ðrÞþ2rfðrÞ

�����
r¼rc

¼−
β

2

�
3r3c
L2

þ2rc−3MþQ2

rc

�
: ðA5Þ

The electromagnetic surface term is given by

−
1

4π

Z
∂M

d3x
ffiffiffi
h

p
nμFμνAν ¼

βQ2

rc
: ðA6Þ

By noting that R ¼ 2
r2c
and RabRab ¼ 2

r4c
, the counterterm

action is given by

Ict ¼
1

8π

Z
∂M

d3x
ffiffiffi
h

p �
2

L
þ L

2
R −

L3

2

�
RabRab −

3

8
R2

��

¼ β

2
r2c

ffiffiffiffiffiffiffiffiffiffiffi
fðrcÞ
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2

L
þ L
r2c

−
L3
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¼ β

2
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L2
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þO

�
1

r3c

��
; ðA7Þ

where we have used the series expansion of rc at the
infinity.
Taking all the contributions into account and sending rc

to infinity, we can finally get the Euclidean action as

IE ¼ −
�
1 −

β

βH

�
A
4
þ 1

2
βM −

βr3þ
2L2

þ βQ2

2rþ
¼ βM − S: ðA8Þ

In the last step we have used the Smarr relation

M ¼ 2THS − 2VPþΦQ; ðA9Þ

where the thermodynamic volume V and the electromag-
netic potential Φ measured at infinity with respect to the
horizon are given by

V ¼ 4

3
πr3þ; Φ ¼ Q

rþ
: ðA10Þ

Note that in Eq. (2.12), we have replaced the mass M and
the entropy S by using the expressions (2.4) and (2.5).
In this way, the Euclidean action IE ¼ βM − S can

be completely expressed as the function of the order
parameter rþ.

APPENDIX B: TIME-DEPENDENT
GINZBURG-LANDAU MODEL

Mean-field theory is shown to be a powerful tool to study
the collective behaviors of many physical systems. In this
appendix, we briefly review a simple model, which is
often referred to as the time-dependent Ginzburg-Landau
model [43], that is usually utilized to describe the dis-
sipative dynamics of a nonconserved order parameter.
When the timescales of the fast and the slow dynamical
variables can be separated distinctly, the non-Markovian
effects from the thermal environment can be neglected
appropriately. In this way, one can set up a stochastic
dynamical equation to investigate the dissipative dynamics
of the system. However, the rigorous derivation of the
Langevin equation should be given by using the projection
operator method.
The free energy functional of the system can be often

written as [43]

G½ψ � ¼
Z

dr⃗

�
gðψÞ þ 1

2
Kð∇ψÞ2

�
; ðB1Þ

where ψ ¼ ψðr⃗; tÞ is the order parameter of the system
depending on the space and time. The local free energy
density is denoted as gðψÞ. The parameter K can be viewed
as the effective “mass.”
The equation that models the dissipative (overdamped)

relaxation of the system to its free-energy minimum can be
given by [43]

∂ψðr⃗; tÞ
∂t

¼ −Γ
δG½ψ �
δψ

þ θðr⃗; tÞ; ðB2Þ

where δG½ψ �
δψ represents the functional derivative of the free

energy G with respect to the order parameter ψ, and Γ
denotes the inverse damping coefficient. The noise
term θðr⃗; tÞ in the above equation is usually spacetime
dependent and satisfies the conventional fluctuation-
dissipation relation

hθðr⃗; tÞi ¼ 0; ðB3Þ

hθðr⃗; tÞθðr⃗0; t0Þi ¼ 2ΓTδðr⃗ − r⃗0Þδðt0 − tÞ; ðB4Þ

where we have set the Boltzmann constant kB to unity for
later convenience.
This model is also referred to as Model A of order-

parameter kinetics, as discussed by Hohenberg and Halperin
in the theory of dynamical critical phenomena [43]. At late
time, the system will reach the Boltzmann equilibrium
distribution at the temperature T. This can be justified by
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writing down the time evolution equation of the probability
distribution P½ψ ; t�, which is also known as the functional
Fokker-Planck equation

∂P
∂t

¼ Γ
Z

dr⃗
δ

δψ

�
δP
δψ

þ P
δG
δψ

�
: ðB5Þ

For the time independent solution, it gives the equilibrium
Boltzmann distribution determined solely by the free energy
functional

PeqðψÞ ¼
1

Z
exp ð−G½ψ �Þ; ðB6Þ

where Z ¼ R Dψ exp ð−G½ψ �Þ is the normalization constant.
This model was widely used to describe the collective

behavior of the system near the critical point. The kinetic
model of the black hole state switching was much inspired
by the time-dependent Ginzburg-Landau model, but
with a rather simple setup that the order parameter ϕ is
only the function of the time t, which reduces the spatially
inhomogenous equation (B2) to an ordinary differential
equation.
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