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The critical Ising model on amenable graphs of
exponential growth

Aran RaAouri

Abstract. The purpose of this note is to point out that the proof of the recent result of
Hutchcroft |Hut] concerning continuity of the phase transition in Bernoulli percolation is
applicable to the setting of the Ising model with free boundary conditions. This observation,
together with a recent result of Aizenman, Duminil-Copin, and Sidoravicius |ADS| implies
that the Ising model on any amenable transitive graph with exponential growth undergoes

a continuous phase transition.
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1. Introduction

Almost a century has passed since the introduction of the Ising model. The
Ising model is the archetypal example of a model undergoing an order/disorder
phase transition and was introduced to explain the ferromagnetic/paramagentic
phase transition in magnets. This concerns the physical phenomenon that certain
materials, like iron, are paramagnetic at high temperatures: the material is magnetic
in the presence of a magnetic field and loses its magnetic properties when the
field vanishes. However, below a specific temperature 7, the same material is
ferromagnetic: it is a magnet even after the applied magnetic field is vanished. The
temperature 7, is called Curie’s temperature after Pierre Curie who discovered
this phenomenon in his doctoral thesis in 1895. For an introduction to the Ising
model see [Grim, DC].

Let G = (V(G), E(G)) be a connected countable locally finite transitive graph.
Let (Jxy)x,yev(c) be a family of nonnegative real numbers that are invariant under
automorphisms of G, that is for any automorphism v of G, Jy(x)z(y) = Jxy. For
h € R, the ferromagnetic Ising model on a finite subset A C V(G) is defined by
the Hamiltonian
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X, yEA xeA
for any o € {—1,+1}A.
For B € [0,00), define the Ising measure on A with magnetic field h at
inverse temperature 8 = & to be the measure u A,p.n defined on configurations

T
o€ {—1,+1}* by

exp (— BH,n(0))
Z(A, B h)

(1.1) UAgh(0) =

where Z(A, B,h) is a normalizing constant defined in such a way that the total
mass of the measure is equal to one.

Let us contemplate for a moment on the measure and the physical meaning
behind it. The vertices of the lattice are modeling the atoms of the magnetic
material and the random variables {o.}xea denote the spin of the vertices. In
a magnetic material, the spins of atoms interact with each other and the energy
of the system is lower if the atoms in the vicinity of each other have the same

A

Y
b

A

m*(f) >0

Ficure 1
The three phases of the Ising models on the lattice ZZ. In all of the
three pictures the top half of the boundary of the box is forced to have a
spin +1 (the black colors) and the bottom half of the boundary to have
then spin —1 (the white colors). The simulation are due to S. Smirnov.
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spins. The system prefers lower energies, but the magnitude of this preference
decreases with the temperature: the lower the temperature the more atoms prefer
to have the same spins. This is modeled by the multiplication of the Hamiltonian
by the inverse temperature f. We refer the enthusiastic reader to [Tou] for more
rigorous discussions on the rationale behind the measure (1.1).

Statistical physics focuses on systems with a very large number of particles,
and hence it is natural to define the Ising model on the infinite graph G. Let
(An)n>1 be a sequence of nested finite subgraphs exhausting G . Define the Ising
measure on G at inverse temperature S with external field 7 to be the weak
limit of the measures a, g.n, and denote this measure by pggn. When 7 =0
we denote the measure by /.L%’B. Let }Lg,ﬁ denote the measure which is the
weak limit of the measures g pn as h — 01 . The measure ,LL(();”B (resp. [,Lg’ﬁ)
is called Ising measure with free (resp. plus) boundary conditions. Due to the
monotonicity properties of the model, these limits exist and do not depend on
the choice of (A,)n>1. We refer the reader to [Grim] for more details.

Historically, the Ising model has been mostly studied on the graphs G = 7.
The reason behind this is that the lattice Z? is a practical approximation of
the physical world — at least in the dimension three. It was in the nineties that
Benjamini and Schramm [BSc]| started the systematic study of percolation and
other statistical physics models on graphs other than Z¢. A main motivation to
study lattice models on general graphs is that there exists a rich interplay between
the geometric properties of the graph and the behavior of statistical physics
models on them. General graphs provide opportunities for a better understanding
of the geometry-probability interaction. Connections to geometric group theory
is a further motivation to study Ising model and other lattice models on general
graphs. Cayley graphs of finitely generated groups are rich sources of examples
for the transitive graphs. When G is a Cayley graph, the properties of the model
is related to algebraic properties of the group. We refer the reader to the book
[LP] for a detailed exposition on this subject.

Fix a vertex x € V(G). In the presence of the magnetic field 2 > 0 the
density of the positive spins is equal to wuggp(ox) + % When h — 07, the
limiting quantity ,uﬁG" B(ox) is of special interest and is called the spontaneous
magnetization. Positivity of [,Lg’ﬂ (0x) indicates that the density of the positive
spins is more than one-half, and the material is magnetic, although the applied
magnetic field has vanished. While y,g’ﬂ (0x) = 0 indicates that the model is in
the paramagnetic phase. We say the model undergoes a phase transition, if the
spontaneous magnetization is positive for some values of g, but not all. Define
the critical parameter

Be :=inf {B: ,ug’ﬁ(ax) > 0}.
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The phase transition occurs if g, € (0,00). For G = Z one finds ., = oo and
there is no phase transition. For G = 74 with d > 2, an argument due to Peierls
— arguably the most classical argument in the theory of the phase transition —
implies that B, € (0,00), or in other words, a phase transition occurs.

Whether the spontaneous magnetization is continuous in  or not is a natural
mathematical and physical question. The continuity of the ,ua 8 (oy) at B signifies
that the magnetism appears continuously with respect to the temperature. If
ug’ﬂ (o) has a discontinuity at some f, then the system has the capacity to
absorb a large amount of energy and change its macroscopic state while remaining
at the same temperature.

The question of continuity of the spontaneous magnetization can be seen in
a broader context. One can ask: where are the singularities of any observable
of the system (when considered as a function of the inverse temperature) and
what are their orders? What is the relationship between the phase transition and
the singularities of the observables? In general, one expects that many natural
observables of the system have singularities only at the critical point.

Determining the continuity of the magnetization on Z“ has a long-standing
history. The right continuity of the spontaneous magnetization could be easily
shown by simple semi-continuity arguments. (See Claim 3 of Proposition 3 below
for an example of this type of arguments.) Therefore, the main question is the
left continuity of the spontaneous magnetization.

In dimension d = 2, Yang [Yan], inspired by works of Onsager [Ons]
and Kaufmann [Kau], computed the spontaneous magnetization for the nearest
neighbor case and the continuity for all § was established. In dimension d > 4
the continuity at g, was proved in [AF] at criticality (see also [Sak]). Finally,
in [ADS] the continuity was established in ¢ = 3 at criticality. Apart from Z¢,
continuity at B. has been proved for the regular trees in [Hag] (see also [BRZ]
and the references therein). Previous to the present work, not much has been
known about the continuity of the magnetization at . for graphs other than Z<¢
and trees.

In |Bod]|, the continuity of magnetization was settled for any B > f. in
dimension d > 3. Recently the same result has been proved in [Rao] for all the
amenable graphs.

In this paper, we focus on the continuity of the magnetization on the amenable
graphs of exponential growth. Let us recall the definitions of amenability and
exponential growth for graphs. Let G be a countable locally finite graph.
Let d(.,.) denote the graph distance on G. For a vertex x € V(G), define
Ay(x) :={y € V(G) : d(x,y) < n}. Fix a vertex x € V(G). We say G has
exponential growth if

liminf | A, (x)]"" > 1.
n—00
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It is easy to verify that the above definition is independent of the choice of the
vertex x. For a subset A C V(G) define d4 := {x € A:3y € G\ A,{x,y} €
E(G)}. We say G is amenable if

| _

in = {
ACG,|A|<oco |A|

Apart from the invariance of the coupling constants under the automorphisms of
the graph, assume that they are irreducible and locally finite. Irreducible coupling
constants are such that for any x,y € G, there exist vy, vsa,..., v € G satisfying

Jxvl Jvlyz e Jkalvk']vky = 0.

Locally finite coupling constants are such that for any x € G, } ,c5 Jxy < 0.

Theorem 1. Let G be amenable transitive graph with exponential growth. The
magnetization is continuous in p at B¢, iLe., for any x € G,

ﬂg!'gc (0x) = 0.

Let us give two examples of transitive amenable graphs with an exponential
growth. The first example is every Cayley graph of the lamplighter group on
74 [Pet]. Another example is every Cayley graph of the Baumslag—Solitar group
BS(1,n) [BS]. In fact there is a classical theorem of Milnor [Mil] and of Wolf
[Wol], that states any finitely generated solvable group that is not virtually nilpotent
has exponential growth. Since solvable groups are amenable, any Cayley graph
of a not virtually nilpotent solvable group is an example of the graphs we are
considering in this article.

The result is expected to be true for any transitive graphs with the nearest
neighbor coupling constants. On the other hand, when G = Z and Jy, = [x—y| 2
the phase transition is not continuous, that is the magnetization is positive at B,
[ACCN]. We refer the reader to [Rao] for the case S # .

Notation. From now on, we fix G = (V(G),E(G)) a connected countable
locally finite transitive amenable graph with exponential growth. We drop G
from the notations.

2. Proof of Theorem 1

We first rewrite the beautiful proof of Hutchcroft [Hut] in the case of Ising
model with free boundary conditions. Before starting, let us mention an important
ingredient of the proof.
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Theorem 2 ([ABF, DCT]). Let G be a transitive graph and x € V(G). For any
ﬁ < IBC)

Z pg(axay) < 00.
yeV(G)

We also use the Griffiths inequality [Gri] in several places of the proof. This
inequality states that for every A, B C V(G)

(Griffiths) wp(0a08) > pg(oa) g (op),

where oy = [[,cx 0x for X C V(G).

Proposition 3. Fix x € V(G). There exists p <1 such that for all n > 0,
(2.1) min {u3 (0x0y) 1 ¥ € Ap(x)} < p".
Proof. Define

kg(n) ;= min {p,g(axoy) 1y € Ap(x)}.

The proof consists of three claims.

Claim 1. The sequence (Kﬂ (n)) is supermultiplicative.

n>0

Proof of Claim 1. Let y € A, 4n(x), there exists a vertex z € A,(x) such that
y € Ap(z). Griffiths inequality implies

g (0x0y) = Uy (0x02020y) = uy(0x02) g (0:0y) = Kp(n)kp(m).
Thus,
kg(n + m) = min {,ug(axoy),y € An+m(x)} > kg(n)kg(m). L]

Claim 2. There exists p < 1, such that for any g < f,

sup (kg (n))mI < p.

n>0

Proof of Claim 2. Based on the definition of kg(n),

(2.2) kp()-1Aul < D pploxoy) < ) pj0x0y).

YEAL(x) YeV(G)
As  «kg(n) is  supermultiplicative,  Fekete’s lemma  implies that
limy o0 (K8 (n))l/” exists and is equal to sup, (Kg(n))l/". Combining this fact
with (2.2) gives us
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n—>00 H—>00

1 1/n
= lim ;
”_’°o(|An|)

In the last equality we used Theorem 2. Since the graph has an exponential
growth, lim,_, o (|A—1n|)1/" < 1, and the claim follows. Note that this is the only

place where exponential growth of the graph is used. []

1/
Y vev(c) Hg(0x0y) "
|An|

sup (kg (m)) /" = lim (kg(n))""" < lim (

Claim 3. The map g — sup, (Kﬁ (n))l/" is left continuous at B € [0, 00).

Proof of Claim 3. By Griffiths inequality, p,g (0x0y) = supy ,uv?\k’ﬁ,o(axay). Since
Ay is finite, and because of Griffiths inequality, § — ,u&k, ,B,o((’x(’y) is continuous
and increasing. The supremum of increasing continuous functions is left contin-
uous. Hence for fixed x,y € V(G) the map p — ,u% (ox0y) is left continuous.
Now fix n € N. Since A, is finite, kg(n) is the minimum of finitely
many left continuous increasing functions, so is left continuous and increasing
in f. Finally, the map B — sup, (xg (n))l/n is the supremum of left continuous
increasing functions, so is left continuous. L]

Claim 2 and Claim 3 together conclude the proof. Indeed, sup, (kg (n))l/ !
is uniformly bounded above by some p < 1 when B < f., and since
B — sup, (kg (n))l/n is left continuous, it follows that sup, (Kﬁ(,(n))l/n < p.
Hence for any n > 1, kg.(n) < p" which is the claim. Ol

Recently Aizenman, Duminil-Copin, and Sidoravicius proved the following
theorem, which establish a connection between ,u; and ,ug. Their approach is
based on the random current representation of the Ising model.

Theorem 4 ([ADS]). Let G be an amenable transitive graph, and let B € [0, c0).
If

2, n(0x0y)
(2.3) inf XYER TRVEN 1,
KCV(G), |K|<co |K|2

then for any x € V(G), ,u;(ox) =1,

Remark 5. Theorem 4 is used in [ADS] to prove ME(Ux) = 0 for the graphs

7% . There, the infra-red bound [Bis] is utilized to obtain (2.3). There is no proof
of the infra-red bound for graphs other than the lattices Z< .
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Remark 6. Theorem 4 is not stated in the above form in [ADS]. There, it is
stated that on Z¢ if the Long Range Order parameter vanishes, then spontaneous
magnetization is also 0. However, their proof works for any amenable graph and
the condition of vanishing magnetization could be weakened to 2.3. It is worth
highlighting that amenability has a vital importance in the argument of [ADS] to
obtain the uniqueness of the infinite cluster in the infinite-volume double random
current via a Burton-Keane type argument. This is where the irreducibility and
the locally finiteness of the coupling constants are required.

Proof of Theorem 1. Theorem 4 implies that in order to conclude the proof of
Theorem 1 it is enough to construct a family {K,},>; of finite subsets of V(G),
such that

‘ Zx,yeKn M%l. (Uny)

inf —

1 | Kn|?

Let ¢ = ming yjeE(G) My, (0x0y). Griffiths inequality implies that that for any
x,y € V(G), uy (ox0y) > c4x.y)  Choose k > 2 an integer such that ¢ > p¥,
Where p is the same constant as of (2.1). Fix a vertex x; € V(G), and for each
n > 1, define x, € V(G) such that d(x,,x;) = k" and

,LL%C (lea'xn) = Pkna

Proposition 3 guarantees the existence of x,. Let K, = {x; : | <i < n}. For
| <i < j <n, Griffiths inequality implies

" ;
l/vﬁ(.((fxlf’xj) = pkj_ « J_pit
/‘Lgc(oﬁJﬁo‘xi) th

'u/%c (Uxi ij' ) S

for j —i large enough. This implies that there exists a constant C independent
of n such that,

Zx’yeKn /ng(_(GxGy) 2 C]Knl & g
| Kn|? T |Knl2 T

0
Yo vekn Mﬁ;((fxay) —0. O
|Knl

Hence inf,>,

Acknowledgments. The author is thankful to David Cimasoni, Hugo Duminil-
Copin, Subhajit Goswami, and the anonymous referee for their invaluable
comments on the manuscript. This research was supported by the NCCR
SwissMAP, the ERC AG COMPASP, and the Swiss NSF.



[ABF]

[ACCN]

[ADS]

[AF]

[Bis]

[Bod|]

IBRZ|

IBS]

[BSc]

[DC]

[DCT]

[Gri]

[Grim]

[Hag]|

The critical Ising model on amenable graphs of exponential growth 313

References

M. Aizenman, D. J. Barsky, and R. FErnANDEZ, The phase transition in a
general class of Ising-type models is sharp. J. Statist. Phys. 47 (1987),
343-374. MR 0894398

M. Aizenman, J. ChHaves, L. Chuayes, and C. Newman, Discontinuity of
the magnetization in one-dimensional 1/|x — y|? Ising and Potts models.
Journal of Statistical Physics 50 (1988), 1-40. Zb11084.82514 MR (0939480

M. Aizenman, H. DuminiL-Corin, and V. Siboravicius, Random Currents and
Continuity of Ising Model’s Spontaneous Magnetization. Communications
in Mathematical Physics 334 (2015), 719-742. Zbl 1315.82004 MR 3306602

M. AizeNnmanN and R. FERNANDEZ, On the critical behavior of the magnetization
in high-dimensional Ising models. J. Statist. Phys. 44 (1986), 393—454.
Zbl1315.82004 MR 3306602

M. Biskupr, Reflection positivity and phase transitions in lattice spin models.
In Methods of Contemporary Mathematical Statistical Physics. Springer,
2009. pp. 1-86. Zbl1180.82041 MR 2581604

T. BobiNeau, Translation invariant Gibbs states for the Ising model. Prob-
ability Theory and Related Fields 135 (2006), 153-168. Zbl1206.82015
MR 2218869

P. M. BLEHER, J. Ruiz and V. A. ZaGreBnov, On the purity of the limiting
Gibbs state for the Ising model on the Bethe lattice. Journal of Statistical
Physics 79 (1995), 473-482. 7Zb11206.82015 MR 2218869

G. BaumsrLag and D. Soritar, Some two-generator one-relator non-hopfian
groups. Bulletin of the American Mathematical Society 68 (1962), 199—
201. Zbl 0108.02702 MR 0142635

I. Bensamint and O. Scuramwm, Percolation beyond Z9, many questions and a
few answers. Electron. Comm. Probab. 1 (1996), no. 8, 71-82 (electronic).
Zb1 0890.60091 MR 1423907

H. DuminiL-Corin, Lectures on the ising and potts models on the hypercubic
lattice. Preprint. arXiv:1707.00520 (2017).

H. DuminiL-Copin and V. Tassion, A new proof of the sharpness of the phase
transition for Bernoulli percolation and the Ising model. Communications
in Mathematical Physics 343 (2016), 725-745. 7Zb11342.82026 MR 3477351

R. B. GrirrrTHs, Correlation in Ising ferromagnets 1, I1. J. Math. Phys. 8 (1967),
478-489.

G. GrimMETT, The Random-cluster Model, vol. 333 of Grundlehren der
Mathematischen Wissenschaften [Fundamental Principles of Mathematical
Sciences]. Springer-Verlag, Berlin, 2006. Zbl 1122.60087 MR 2243761

0. HAcGgsTrROM, The random-cluster model on a homogeneous tree. Proba-

bility Theory and Related Fields 104 (1996), 231-253. Zbl0838.60086
MR 1373377



314

[Hut|

|Kau]

|LP]

[Mil]

[Ons|

| Pet]

|Rao|

[Sak]

| Tou]

[ Wol|

| Yan]

A. Raourr

T. HutcHcrorr, Critical percolation on any quasi-transitive graph of exponential
growth has no infinite clusters. C. R., Math., Acad. Sci. Paris 354 (2016),
944-947. Zbl1351.60128 MR 353535l

B. Kaurman, Crystal statistics. I1. Partition function evaluated by spinor analysis.
Physical Review 76 (1949), 1232. Zbl 0035.42801

R. Lyons and Y. Peres, Probability on Trees and Networks, vol. 42. Cambridge
University Press, 2017. Zbl1376.05002 MR 3616205

J. MiLNor, Growth of finitely generated solvable groups. Journal of Differential
Geometry 2 (1968), 447-449. Zbl 0176.29803 MR 0244899

L. OnsacEer, Crystal statistics. 1. A two-dimensional model with an order-
disorder transition. Phys. Rev. (2) 65 (1944), 117-149. Zbl0060.46001
MR 0010315

G. PETE, Probability and geometry on groups. Unpublished book, present version
is at http://math.bme.hu/~gabor/ (2014).

A. Raouri, Translation-invariant Gibbs states of Ising model: General setting.
Preprint. arXiv:1710.07608 (2017).

A. Sakal, Lace expansion for the Ising model. Communications in Mathematical
Physics 272 (2007), 283-344. Zbl 1133.82007 MR 2300246

H. ToucHerte, The large deviation approach to statistical mechanics. Physics
Reports 478 (2009), 1-69. MR 2560411

J. Worr, Growth of finitely generated solvable groups and curvature of
Riemanniann manifolds. Journal of differential Geometry 2 (1968), 421—
446. 7Zbl 0207.51803 MR (0248688

C. N. Yang, The spontaneous magnetization of a two-dimensional Ising model.
Phys. Rev. (2) 85 (1952), 808-816. Zbl 0046.45304 MR 0051740

(Recu le 23 janvier 2018)

Aran Raouri, Department of Mathematics, ETH Zurich,
Rimistrasse 101, 8092 Ziirich, Switzerland

e-mail: aran.raoufi@math.ethz.ch

© Fondation L'ENSEIGNEMENT MATHEMATIQUE



	The critical Ising model on amenable graphs of exponential growth

