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For the two-dimensional Ising model at arbitrary temperature, a system of quadratic
difference equations is presented, involving the correlations of » order variables and
that of » — 2 order and two disorder variables. With suitable boundary conditions these

equations specify the correlations.

PACS numbers: 05.50.+q

After .the famous calculation of the thermody-
namic properties of the two-dimensional Ising
model,' relations between the various correlation
functions were studied in the early sixties.?
These relations have two characteristics:

(a) They are linear and (b) correlation functions
for » spins are coupled to those with more than
n spins.

Recently another type of relations is found with
different characteristics: (a) They are quadrat-
ic®* and (b) they contain only the two-spin corre-
lation function. Considered as partial difference
equations these relations* determine the two-spin
correlation function uniquely when suitable bound-
ary conditions are adjoined. It is the purpose of
the present paper to extend these quadratic re-
cursion relations from two-spin correlations to
n-spin correlations.’ We emphasize that the dif- |

&= E[El(j,k)o'j,ko'j,k +1 +E2(j,k)°'j.k°'j+1,k] ’
ik

ference equations connect only correlation func-
tions of the same n, not different n’s.

Historically such a nonlinear equation®” was
first found for the two-spin correlation function
in the scaling limit, i.e., the limit where T~ T, *
and the distances between spins are O(| 7 = T,| = Y).
More specifically, in this limit the underlying
equation is the Painlevé differential equation of
the third kind.® The generalization to the n-spin
correlation function in the scaling limit was car-
ried out in a remarkable series of papers by Sato,
Miwa, and Jimbo.® Therefore, two special cases
of the difference equations to be presented here
are previously known: (a) n =2 for arbitrary T
and (b) the scaling limit for arbitrary ».

The interaction energy of the Ising model on a
square lattice with completely arbitrary interac-
tion energies is

)

where 0; ,=+t1. We will write equations involving the correlation of » spins o, y and the correlation
of n — 2 spins oy, 5 and two disorder variables uy, y as defined by Kadanoff and Ceva.'® We use the no-

tation

olM,,N,; ... M, Nn]E<UM1, MO, No® ** Tty N (2)
and

’J'(j[MUNl; ces ;Mn!Nn]E<0M1,N1' S Hug, Nt By, Nt Oty N s (3)

where in Eq. (3) the two disorder variables are associated with sites (M,,N,) and (M,,N;), the argu-
ments of o+« ] and Mgy [+++] will not be explicitly given except when needed, and Hy; is defined to be

antisymmetric in Z and j.

For the interaction of Eq. (1) we introduce the notation S;(M,N) = sinh[2E,(M ,N)/kT] for i =1,2 and

we obtain the following results:

S,01,N)S, 01 ;,N ol « Jo[ M, , Ny +15 M, +1, N; 1 =olb1,N, +1]o[M; +1,N, 1}

=pyLeeeIug My =1, N My N =1 =y [y =1, Ny [0, - 1] (42)
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forz#j;
S, ,N)S, ;N ol+«Jo[M,, N, +1; M;,N; +1]=o[M,N, +1]olM;,N; +1]}
=py Iy =1, N g I, -1 N =y e Ty Iy - 1,8 M, - 1,8 (4b)
for i#j and (M,N,)* (M ;,N,);
S,01,,N)S,0 ;,N ol - -Jola, +1,N; M, +1,N, )= olp1, +1,N, )0l M, +1,N,1}
=py [ My,Ny =1y M N =1 =y oo e Tuy [y, Ny =15 M, N, = 1] (4b)
for i #j and (M,,N;) #(M;,N,);
Sy N Woleee Ty, (M, +1,N, ) =olnr, +1,N, s [0 0 1}
spyleee oy I, Ny == py [, N =1y, L0 ] (4c)
for 1#i, l#j, and i#j; and
S, , N ol Tuy (M, N, +1) =0l ar, Ny + 1]y [o- - 1}
=g loe e Tugy I, = 1N gy [0, = 1N Dy [+ ] (4%)

for l#i, l+j, and i #j.

In addition, because of the arbitrariness of the placement of the string in the definition of the disor-
der variable'® a relative minus sign is appended to some y; ; wherever lattice sites on both sides of the
string are involved.

These five equations cannot by themselves completely determine the correlation because no refer-
ence to T, is yet included. The needed extra equation(s) will not be the same for all arbitrary lattices.
We here specialize our attention to the translationally invariant Ising model where E, and E, are inde-
pendent of M and N. In this case it is notationally convenient to absorb a factor of (S,S,)'/? into i;; and
to define y, =2z,(1 - z,%), y, =22,(1 —2,%, and z, =tanh(E, /kT), and rewrite Egs. (4), respectively, as

oleeJo[Mm; N, +1;M, +1,N,~]-0[M,,N¢ +1]o{Mm; +1,Nj]
=uylee e Ty Iy = 1,8 M, N = 1] =y (M, = 1,8 Dy (M, N, - 1], (52)
ol --]G[M,,N, +1; M;,N; +1]—0[M,,Ni +1]g[Mj,Nj +1]
= /v N b My =1, N pg M, = 1,N =gy leee Ty, Iy =1, N, =1 N, (5b)
of-++JolMm, +1,N1;M,+1,Nj]-o[M, +1,N¢]0[Mj +1,N,]
=(o/y ) ig; [, N, —1]N~4,[Mj,N,—1]-—pL,j [---]p”[M“N‘ -1;Mj,Nj—1]}, (5b)
oleeeJuy M, 1,8 ) =olny +1,8, Ty [e -0 ]
S V.70 e NTPT CX RN FTHN 1.7 00 A | PTORN .7 00 \AES | JVUSN PO | 8 (5¢)
and
oleesuy gy, Ny +1]=olpa, Ny +1] g, 00 ]
== by g [ Ty [, =1, N ] = g [, = 1,8, Dy Lo < 1T 53)
For this translationally invariant case we obtain the extra equation
o) ol Ny 41wy (M Ny = 1] ol M, N, + 1y, [y, N, - 11}
oSy ™ol My +1,N g, [y 1,8, )+ ol M, 41,8,y (M, - 1,81}
+ lg’j{ﬂli[Mz,N,—l]uzj[M, -1,N,]=pu, M, ‘1aNz]Nu[M1,N;—1]}

=2aly,y,) Y2%ole oo Juy; o001, (6)

where a =(1 +2,%)(1 +2,%). Whenn =2, these equations reduce to the results of Ref. 4.
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There are several properties of these equations which should be noted:

(i) Because of the arbitrariness inherent in specifying the relation of the order to disorder variables
the equations remain valid if for any disorder variable the replacements M;~M; -1 or N;-~N; -1, or
both, are made. Thus, for example, from Eq. (4c) we obtain .

sz(Mz:Nl){O'["’]“u [Mz +1;N1;M1-1,Nt]‘°[Mz +1’N1]“11[M1—1’N¢]}
=pg M, =1, N Jp My Ny = 1] =y (M Ny =150 =1 N T g [e- 1 (7

(ii) There is also a symmetry if we interchange order and disorder variables. For example, if in
Eq. (4b) we make the replacements o[+« ]~ u,k[- -], Ky; [oee]~ u,k[M,- +1,N; +1], and S,(M,;,N,)
~S,"'(M,;,N; +1), we obtain

$,00y, N pjule e Il Ny 15 Ny = 1] = [ Ny 4 1] g, [0, 8, - 1}
=S,00 ;, NN Lo e Ty [ay =1, N M, 41,8, ) = g [y = 1,8 1y [M, 41,81 (8)

Equations (7) and (8) are consequences of Egs. (4).
(iii) Correlations involving four or more disorder variables can be expressed as Pfaffians of correla-
tions with only two disorder variables, e.g.,

Ol it THajBp = By by + By K. 9)
Finally we take the scaling limit T-T,. Define
=[2@ -y, =y v, VM, x=[2@ -y, =y, 1VAN, G0, Ty =My,
where .
M =| 1 - [ sinh(2E,/%T) sinh(2E,/kT)] 2| */2 (10)

Then in the limit a —y, —y,~ 0 (where M~ 0) and M ,N - =, withx, y, &, and u,, fixed, we find that Eqgs.
(5) become, respectively,

8% 20 80 __ 8%y Ay Ay,
Uax,ay,_a,n ay; = Yoax,0y, oax; oy ’ (11a)
_ 3% 890 00 _9py; Oy, —  9%hy;
G _90 00 9Ky My y My , (11b)
8x,8x; 0x;09x; Byy By, 8y, 8y;
%0 37 3G _ 3Py 3y 0%y, (115)
ay,dy,; 08y,dy, ox; dx, /ax,axj ’
_9%,;; 087 - 3L, p.”__
—_—f1 ___j,
7oy ay;u = Hu 9x; “”’ (11c¢)
and
_an 90 . _ ap gy — o
hnd ¥ RN = hdlnd 5 RN ad 3 3
o ox; ox K =M 3, 9y, Hyje (11%)

Furthermore, Eq. (6) simplifies in this limit through the use of the above equations to

1|0y %Ry %Ry %Hy | a- [3% 8% 8% 8%
20 2 + > + 5 + B 24 i P + 5+ s+ P
ax, 3y, 9x ; 3y ; axy 3y, ax;° 9y,

30 Oly; 00 3Py, 00 8y, 90 Oy, ——
-7 vy Py -— =5, (114)
9x; 9xy 9y; 9yy 9x; Ox; dy; 9y,

It can be shown that Egs. (11) are equivalent to those of Sato, Miwa, and Jimbo.®°

Two separate derivations may be given for these equations, corresponding to the different deriva-
tions of the two-point- function results of Ref. 4. Equations (4) on the inhomogeneous lattice (finite or
infinite planar lattice) may be derived by applying the generalized Wick theorem!* after expressing the
correlations in terms of Clifford-algebra operators.' The violations in the equations are obtained by
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invoking the ordering operator needed to go from
the transfer-matrix description back to the Ising-
model correlations.

On the translationally invariant lattice, Egs. (5)
may also be derived by starting with the disper-
sion expansion integrals'? and calculating suitable
first differences. In this derivation we may gen-
eralize the functions by introducing an appropri-
ate n-dimensional matrix A of constants into the
integrals (corresponding to the scalar A of Ref.
4). For all A the integrals satisfy the equations
but the violations will only be correct if A has
the Ising value. '

For both methods of derivation an additional
calculation explicitly involving translational in-
variance is needed to obtain Eq. (6).

It is also worth making explicit that in none of
our derivations is the concept of monodromy used.
Detailed derivation of the results of this paper

will be presented elsewhere.
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