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Abstract. We consider the Curie — Weiss Widom — Rowlinson model for parti-
cles with spins and holes, with a repulsion strength 8 > 0 between particles
of opposite spins. We provide a closed solution of the model, and investigate
dynamical Gibbs-non-Gibbs transitions for the time-evolved model under inde-
pendent stochastic symmetric spin-flip dynamics. We show that, for sufficiently
large (B after a transition time, continuously many bad empirical measures ap-
pear. These lie on (unions of) curves on the simplex whose time-evolution we
describe.
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1. Introduction

The investigation of dynamical Gibbs-non Gibbs transitions can be under-
taken for models in different geometries, in particular for lattice systems, for
mean-field systems, for Kac-systems, for systems of point particles in the con-
tinuum.

Historically the first example of such a study of the loss and possible re-
covery of the Gibbs property in the course of a time evolution from an initial
infinite-volume Gibbs measure was given for the Ising model on the lattice,
under independent symmetric spin-flip, cf. [6]. The Curie — Weiss Ising model
under symmetric spin-flip was first investigated in [26], using the appropriate
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notion of sequential Gibbsianness (see below), see also [9]. The notion of se-
quential Gibbsianness is to be used for Kac-models on the torus, too, for which
spin configurations have a spatial structure, where it relates to hydrodynamic
scaling, cf. [10], [19], [16]. In the time-evolved Curie—Weiss Ising model non-
Gibbsian behavior at low temperatures appears with symmetry-breaking in the
set of bad magnetizations for an intermediate time-interval, and this happens
already under independent spin-flip. A variety of interesting phenomena appear
for interacting dynamics, in particular in the regime of strongly interacting dy-
namics, which gives rise to periodic orbits in the associated Hamiltonian flow,
cf. 8], [23].

For systems of point particles in infinite Euclidean space, the Gibbsian for-
malism is well-established (see [31] [32], [3]) and statements which are analogous
to those for lattice systems tend to be more difficult. An important such system
is the Widom — Rowlinson model. It has a repulsive interaction between parti-
cles of different colors, and shows a phase-transition at high intensity, proved
by Peierls arguments or percolation ideas, cf. [2], [33], [1].

In [20] dynamical GnG transitions for the WR model in Euclidean space with
hardcore intercolor interaction were investigated under independent spin-flip
dynamics which keeps the spatial degrees of freedom fixed. The main features
found in that analysis were an immediate loss of the Gibbs property and the
possibility of full-measure discontinuities for the time-evolved measure in the
percolating region. Immediate loss is quite unusual in the lattice world for
regular interactions (see results for the preservation of short-time Gibbsianness
[29], [28]), and in the mean-field world (see however the somewhat pathological
example of [18]). Full-measure discontinuities under time-evolution had not been
observed for lattice or mean-field systems so far, however they might appear on
trees [5], see also the examples of transformed measures not coming from a time-
evolution showing full-measure discontinuities on the lattice in [27] and in mean
field [24]. Natural versions of the WR model are formulated also as a lattice
system [12], [17], as a system on a tree [21] or as a mean-field system which
we will study here, see also the review [25]. It is the purpose of this note to
investigate the Curie—Weiss WR model with a soft repulsion with a strength
B > 0, under independent symmetric spin-flip dynamics, and give a detailed
description of the types of transitions and their sets of bad empirical measures.

In the first step we provide the necessary static analysis: The Curie — Weiss
WR model is an extension of the Curie — Weiss Ising model (which is recovered as
a special case for full occupation density) with the additional degrees of freedom
due to the occurrence of holes. Using suitable parametrizations, the model is
solved in terms of closed solution formulas, see Theorem 2.2, relating typical
empirical measures for spins and holes to model parameters 3, and the a priori
distribution a. It shares some properties with the Curie—Weiss Ising model,
but it is richer: Like the Ising model it has a second order phase transition in
a magnetization variable, with usual mean-field critical exponents, unlike the
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Ising model it has a second order phase transition in occupation density in its
attractive (antiferromagnetic) version. For related but different work in the
grand-canonical framework, see [14], [22].

Next we come to the dynamics, for which we restrict to the symmetric model
at time zero with equal a priori probabilities for plus particles and minus par-
ticles. We show the following: For small enough repulsion § < 2 the model
preserves the sequential Gibbs property for all times. For strong enough repul-
sion 8 > 2, the model loses the sequential Gibbs property after a finite time, and
a continuum of bad empirical measures on the simplex appears which evolves
with time and never becomes empty again.

In the most interesting regime, at very strong repulsion § > 3, the set of
bad empirical measures undergoes the following type of time-evolution: starting
from the empty set for small times, two symmetric arcs appear at a transition
time, from these a Y-shaped region is formed, which then ultimately degenerates
at a final transition time into a growing line. Our analysis relies on conditional
large deviations in the so-called two-layer picture. Additional insight into the
dynamical transitions is provided by the more complex path-large deviations
approach in which transitions are related to multiple optimal trajectories of
empirical measures, but we don’t use this approach in the present paper. The
two-layer approach is in particular convenient in our case, as we are able to make
use of previous results for the Curie—Weiss Ising model [26], for the relevant
bifurcation analysis (with appearance of the Butterfly-singularity, see [30]). Fi-
nally we discuss and illustrate the almost-Gibbsian behavior of the time-evolved
model, see fig. 2a and 2b.

2. Model and main results

2.1. The Curie—Weiss Widom—Rowlinson model and sequential Gibbs
property

We denote the single-site state space by E := {—1,0,1}. We write Qy = EV
for the state space at finite system size IV € N.

Definition 2.1. The finite-volume Gibbs measure at system size N € N of the
Curie - Weiss Widom — Rowlinson model with a priori measure o € M (E) and
repulsion strength 8 > 0 is defined to be the probability measure on 2y given
by

1 B N
1N, (wpi,N)) eXp{*ﬁ Z I(wiw; = fl)} Ha(wj) (2.1)

~Z
N.Ba 1<i,j <N

for wi vy = (wi)i<i<n € EYN where is the partition function ZNg,a is deter-
mined by the normalization requirement.
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If w; = 0 we say that there is no particle at site 4, if |w;| = 1 we say that
a particle is present at ¢, where we interpret the value —1 as particle with a
negative spin, and +1 as a particle with positive spin. In the model there is
no interaction between particles and holes, no interaction between particles of
the same sign, but a repulsion between pairs of particles of opposite spin with
strength 8 > 0. The interaction disfavors configurations with many particles of
opposite signs present, so it is of a ferromagnetic type.

For a given a priori measure we call ({1, —1}) the occupation density, a(0)
the hole density and write

a(l) —a(=1)
a(l) + a(-1)

o =

for the a-priori magnetization on occupied sites. We call the a priori measure
(£)-symmetric if a* = 0. For our study of time-evolved measures below we will
use the intrinsic definition of sequential Gibbsianness for sequences of permuta-
tion invariant measures (see [15]).

Definition 2.2. A sequence of exchangeable measures puy € Mj(Qy) is called
sequentially Gibbs iff for all limiting empirical measures oy € M (E) the fol-
lowing is true:

For all sequences of conditionings (w[g, N]) N>2 with wp N € EN~1 whose
empirical measures converge, (N — 1)7! Zf; 0w, — oy, the limit of the single-
site conditional probabilities

lim gy (wi|wie,Ny) =: y(wi|ay). (2.2)
N—o00
exists and does not depend on the choice of the sequence (w[g_, N]) N>2.

We say that o is a bad empirical measure of the model if (2.2) fails to hold,
and different limits for pun(wi|wpz, v]) can be constructed, for two sequences of
conditionings whose empirical measures converge to the same a;y.

As a general consequence, if a mean-field model pupy is sequentially Gibbs,
the resulting specification kernel oy — v(-|ay) is continuous as a self-map on
the simplex M;({—1,0,1}) (cf. [34], [16]). This makes clear that the sequential
Gibbs property provides us with continuous dependence of conditional probabil-
ities (here: in the limit), which is an essential requirement for Gibbsian theory
on the lattice [7], [13].

Let us check our original model: The Curie—Weiss Widom—Rowlinson
model with arbitrary a priori measure «, at any repulsion (3, defined in terms of
the sequence of finite-volume measures (2.1) is indeed sequentially Gibbs, with
specification kernel given by

Y8, (wilay)
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= [exp {8 (L(w1 = —1)a; (1) + L(w1 = )ay(-1))} a(wr)]

<X e {=A (1@ = ~Day(1) + 1@ = Day(-1)} (@)

©1€{-1,0,1}

-1

which is clearly a continuous function in o (in the usual Euclidean topology on
the simplex). This formula follows from a simple rewriting of the Hamiltonian
in exponent of (2.1) using L(ww; = —1) = L(w; = —1)L(w; = 1) + L(w; =
1)1(w; = —1) and introducing the empirical measures on spins 2, ..., N.

It is noteworthy to remark, that Condition (2.2) for the limits of single-site
probabilities implies a corresponding statement for the limits of k-site probabili-
ties, namely: For all sequences of conditionings (wix11,8]) N>k+1 With w1 N €
EN—F* whose empirical measures converge, (N — k)~! Zﬁ\r:kﬂ 0w, — ay, the
limit of the k-site conditional probabilities imy oo N (W1, - - -, Wi|Wikt1,8]) =

Hle v(wj|ay) exists and does not depend on the choice of the sequence

(w[kJrl,N] )NZk-

In this way the single-site kernel describes a specification.

2.2. Solution of the static Curie—Weiss Widom—Rowlinson model

By standard large deviation arguments the pressure exists and equals

1
p(B,a) = lim_ N 108 2N p.a

= sup  (=pr(pv(=1) = I(v|a))
veMi1({-1,0,1})

(2.3)

where I denotes the relative entropy. Indeed, this follows from Varadhan’s
lemma and a rewriting of the Hamiltonian in the exponent of (2.1) in terms
of the empirical measure % Zfil 0., which is associated to a configuration w.
From Varadhan’s lemma also follows that the negative of the quantity below the
sup, namely v — Br(1)v(—1) + I(v|a) — C is the large deviation rate function
for the distribution of the empirical measure under j1y,g.o, Where the constant
C is determined such that the infimum becomes zero.

Hence the maximizers in the sup in (2.3) (which will be non-unique at some
B, a, namely when phase transitions of the model occur) are the typical empirical
measures at 3, a. On these the distribution concentrates exponentially fast in
N.

It remains of course to discuss the behavior of the maximizers to get insight
into its behavior, and in particular understand its transitions. As a main piece
of information we will obtain the following theorem. Let us put ¢ = «(0)/a(1).
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Theorem 2.1. The symmetric model at any «(1) = «(—1) > 0 has a second
order phase transition driven by repulsion strength 8 > 0 at the critical repulsion
strength B. = 2 + eq.

More detailed information can be obtained as follows. Let us parametrize
the empirical spin distribution v via two real coordinates (z,m) € [0,1] x [—1, 1],
with the meaning of occupation density and magnetization on occupied sites, in
the form

v(—1) 5(1—m)
v(0) | = 11—z . (2.4)
v(1) 5(1+m)

Note that = = 1 yields the Curie— Weiss Ising model. Let us also parametrize
the a priori measure o via coordinates (h,l), where h = ilog(a(1)/a(-1))
is a magnetic field-type variable describing the asymmetry of the model, and
I := log((1 — a(0))/a(0)) describes a bias on occupation probabilities. The
first step towards the closed solution of Theorem 2.2 and which gives insight
into the behavior of the model, is to rewrite the variational formula in (2.3) in
the following representation in which a part for occupation density z, interacts
with an Ising-type part for the magnetization m via an occupation-dependent
coupling Sx.

Lemma 2.1. The pressure takes the form

- + (I — log(2 cosh(h)) — J(z)

part for occupation density

p(ﬁya)=10g(%a(0))+ sup (5952

0<z,m|<1

Bam? (2.5)
+x( 1 + hm — I(m) ))
Ising part at occupation-dependent coupling
with entropies for spins and occupations given by
1-— 1
I(m) = mlog(l —m)+ +mlog(1+m) (2.6)

J(x) = (1 —x)log(l — x) + xlogx — xlog?2
with the convention 0log(0 = 0.

To describe the relation between the 3-dimensional parameter set given by
B, a and the typical values of v on the 2-dimensional simplex obtained as max-
imizers, we treat m as an independent parameter which allows us to obtain a
closed solution as follows.
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Theorem 2.2. Repulsion parameter 8 > 0, a priori measure « = «(h,l), and
possible typical values v = v(m,x) of the empirical distribution, are related via

B = pB(m,a) (2.7)
= 2(1'(m) ~ )
(1 exp{ 1 + log(cosh(h) + %(I’(m) —h) = mI'(m) + I(m) })
x = xz(m, ) (2.8)

(1 + exp{—l + log(cosh(h)) + %(I’(m) —h) —mI'(m) + I(m)})
for m # 0.

Note that (2.7) describes all solutions to the stationarity equation to carry
out the maximization in (2.5), and includes unstable and metastable solutions,
hence it describes the possible typical values of the empirical distribution. We
can derive for instance critical exponents from this parametrization, see Theo-
rem 3.1 and 3.2.

2.3. Dynamical Gibbs-non Gibbs transitions, time-evolution of bad
empirical measures

Let us come to the time-evolution. We consider a stochastic time-evolution
which exchanges + and — according to a temporal rate-1 Poisson process, and
fixes the holes, independently at each site . The corresponding single-site tran-
sition kernel which gives the probability to go from a to b in time t at a site ¢
reads

1 _ 1 _
pi(a,b) = 5(1 + e ) Lympro + 5(1 —e M gpe 1 + Lyep—g (2.9)

for a,b € {~1,0,1} and ¢ > 0. We write wy; n] for a configuration at time 0
and 7y, Ny for a configuration at time ¢. The time-evolved measure on N sites
is defined by

N
148,0,t,N (M1,87) = Z #B,N(W[l,N])HPt(Wum)

UJ[LN]EQN =1

Then our main result on the dynamical Gibbs-non Gibbs transitions is as
follows.

Theorem 2.3. Consider the time-evolved Curie — Weiss Widom — Rowlinson
model at symmetric a priori measure «, i.e. for which a(+) = a(—) > 0, repul-
sion parameter > 0 and time t > 0. Then the following holds.
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a(0)=1 ar(0)=1 ar(0)=1

(a) t < t1(B) (b) t1(B) <t < t2(B) (0) t2(B) <t <<tz

a(0)=1 a(0)=1 ar(0)=1

a1 a-1)=1 ar(1)=1 ar-1)=1 ay(1)=1 ar-1)=1

(d) t2(B) <<t < t3 (e) t =1t3 (f) t >>t3

Figure 1: Sets of bad empirical measures for different times and g = 5.

e For 8 < 2 the time-evolved model is sequentially Gibbs for all t > 0.

e For 2 < (B < 3 the time-evolved model is sequentially Gibbs iff t <
—211og(1—2/B). Fort > —11log(1—2/B) the set of bad empirical measures
is a line which grows with t.

e For > 3 there are three transition times 0 < t1(8) < t2(f) < t3 =
(log 3)/4 such that the following holds:

— For 0 <t < t,(B) the model is sequentially Gibbs.

— At t = t1(8) the model loses the sequential Gibbs property and a
pair of bad measures appears.

For t1(8) < t < t2(pB) the set of bad measures consists of two discon-
nected curves (fig. 1b).

— At t =t5(B) the two curves touch.
— Forty(B8) < t < t3 the set of bad empirical measures is Y-shaped (fig.
lc,1d).

— Fort > t3 the set of bad empirical measures is a line which is growing
with time.

The above pictures describe the large §-situation. For intermediate 2 < 8 < 3,
the bad empirical measures are described by a growing line, and qualitatively
look like Figures 1a, le, and 1f. The transitions we just described do not depend
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on the a priori measure « as long as we assume that it is symmetric (which seems
unusual but appears as a consequence of the nature of the dynamics which fixes
the number of holes).

As the critical inverse temperature 8. = 2 4+ eq > 2 is always strictly bigger
than the threshold 2 for non-Gibbsian behavior, there is always non-Gibbsian
behavior in the small-repulsion ("high-temperature”) regime of the initial model.

In the proof section we will present more information on the specification
kernel of the time-evolved model g o +(-|c¢) in the parameter region of sequen-
tial Gibbsianness, see Lemma 4.4.

We conclude our list of main results with a remark on typicality vs atypicality
of bad empirical measures, or: Almost sure Gibbsianness. In analogy to the
lattice situation we make the following definition.

Definition 2.3. We call a sequence of exchangeable measures uy € Mj(Qy)
almost surely sequentially Gibbs iff there exists an € > 0 such that

N

1
. 13 L)
#&MN(d(NZi_lf;wl’B)E) 1

where wyy n] are distributed according to un, B is the set of bad empirical
measures as in Definition 2.2, and d is the standard metric on M;({—1,0,1}).

In many examples, the distribution of the empirical measures under py will
even satisfy an LDP with rate N, and some rate function v — K(v), as N tends
to infinity. In that case (2.3) is ensured by inf, 40, gy<c K(v) > 0.

With this definition we have in the case of our time-evolution the following
proposition.

Proposition 2.1. The time-evolved model is almost-surely sequentially Gibbs,
at all parameters of the initial model 8 > 0, and all times t € [0, 0).

This type of result follows for non-degenerate (but possibly interacting)
dynamics for Ising-systems by the principle of preservation of semi-concavity
(see [23, Theorem 2.11.]) In our present case where we have multivalued spins
and degenerate dynamics (2.9) we include a proof for our specific model (see Sec-
tion 4.3). The situation is illustrated with the following plots. The dashed blue
line describes the locations of the asymmetric maximizers of (2.3) parametrized
by «(0). Hence, all possible typical empirical measures of the initial model for
any possible hole density «(0) (including high values such that there is no bro-
ken symmetry), lie above the dashed blue line. The solid blue line is the image
of the dashed blue line after time-evolution (which contracts into the direction
of the axis of symmetry). It therefore describes typical empirical measures of
the time-evolved model. We will prove that the solid blue line will not intersect
with the red set which is the set of bad empirical measures at time t.
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v(0)=1 v(0)=1

o . (2 .
v(1)=1 v(-1)=1 v(1)=1 v(-1)=1

(a) t =0.25,8 = 2.8 (b) t=0.111,3=4

Figure 2: Bad empirical measures (red) and typical empirical measures at time
t (solid blue).

3. The static model

3.1. Proofs for the main results

For the large deviation analysis we first consider only the symmetric model.
This approach will not be enough to prove the whole Theorem 2.1 but it will
already give us the value of .. The first step is to prove (2.3).

Lemma 3.1. Let « € My(E) and f > 0. Then the pressure p of the Curie—
Weiss WR model is equal to

p(B,a) = sup (=Hp(v) = I(v|a)) (3.1)
veEM(E)

where Hg(v) = fv(1)v(—1) and I(-|c) is the relative entropy with respect to a.

Proof. The Hamiltonian of our model can be rewritten in terms of the empirical

distribution L%, = ZZ\; 1(w; = k) for k € E, which leads to a reformulation of

the pressure

N
1 1 —1
p(B.0) = Jim log | [ e MR T ads)
—00 o =1
Define a sequence (oq,n))n>1 of i.i.d. random variables with law . Then the
sequence (P, N (o, N])) ~>1 of laws for the empirical distribution satisfies a large

deviation principle with speed N and rate function I(-|o) by Sanov’s Theorem.
Hence we have with Varadhan’s Lemma that

. 1 — v(l)v(—
p(B.0) = fim Llog| [ e NTOCIRL (@)
M (E)
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= sup (=Hp(v) — I(v|)).
veEM,(E)

O

Since the supremum is taken over a compact set it exists and will not lie on the
boundary of M;(E). This follows by the boundedness of Hg and the properties
of the relative entropy. To find all maximizers define f(v) := —Hg(v) — I(v|a)
and take directional derivative in direction of the massless signed measure p
defined on (E, £). This yields

0pf()y = —BOAWP(-1) +o(-1)p(1)) = 3 p(z‘)log(”(?)).
i€{-1,0,1} a(i)

Now let v, denote maximizer of the function f. Taking p(1) = —1,p(0) =1
and p(—1) = —1, p(0) = 1 gives the two equations

0= Brm(—1) + log <”:((11))) —log <V§L($)> (3.2)

and

0= Brm(1) + log (”Ojl((__ll))) — log (?(E)?) . (3.3)

We have the following Lemma.
Lemma 3.2. Let a € My(E) be symmetric and 8 > 0. Then there exists a

B-dependent solution vs € M;(E) of the equations (3.2) and (3.3) which is
symmetric. Furthermore this is the only symmetric solution of the equations.

Proof. For symmetric v, (3.2) and (3.3) both are equivalent to

Bom) _ _ ¥m(1)

e =1 QVm(l)q' (3.4)
Since e~” is a decreasing function and z/(1 — 2x) is an increasing function with
a pole at & = 1/2 there exists precisely one x < 1/2 with e=* = z/(1—2z). This
implies that there exists precisely one v; € M;(FE) depending on 8 and ¢ which
solves the above equations and is symmetric. Furthermore v;(1) is decreasing
with increasing 5 and 0 < v5(1) < 1/(2 + ¢q). O

Now we use independent coordinates v(—1),v(1) to parametrize the simplex.
In these coordinates the Hessian matrix of the function f is given by

1 1 1
—_ = ﬁ 4+
v(l 1—v(l)—v(—1 1—v(1l)—v(—1
Af(y):(_1)< t e O m e )
B+ imm=ecy  son T iSmoeEn

We are seeking for a value of § for which the type of the critical point at v
changes. The following lemma follows from a computation.
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Lemma 3.3. The matrix A;(vy) has an eigenvalue equal to zero if B equals
Be = ge + 2. The corresponding empirical measure vs . is given by v, .(£1) =
1/(ge +2).

If we set ¢ = 0 the critical repulsion strength is 2. For this ¢ the hole density
is zero and the Curie—Weiss WR model reduces just to Curie—Weiss Ising
model which has indeed critical inverse temperature 5. = 2 [4] (after taking
into account our parameter choices). The next lemma is about the behavior of

Af(vg) for 8> Be.

Lemma 3.4. For all § > [. the matrix As(vs) has two eigenvalues different
from zero, with different signs. Hence v, is a saddle point.

Proof. 1t is easier to work with the diagonalised form of A;(vs) which is equal

to
Df(Vs) = (Vs(l) + VS(O)) B 0 .
O _Vs%l) +B

The first entry is always negative. Therefore we have to prove that vs(1) > 1/8.
Indeed, assume v4(1) < 1/8. Then by equation (3.4) we have

vs(1) —Bre(l) = —1 1 I 1
=e 7 > e (1) > = >
1= 2u,(0)! = W= 37578
which is a contradiction. O

All this does not answer all relevant questions yet, but we have now an idea
where the phase transition can occur. To complete the analysis we use a different
approach where we will split the Hamiltonian of the model into a Curie — Weiss

part on the occupied sites, with external magnetic field h = %log (aoz(_li)), and

a part which depends on the empirical occupation density.

Lemma 3.5. Let « € My(E), 8> 0 and N € N. Then it follows that

Inpa= Y ep{ NLi(wn)log(a(0))

w1, N]EQN
+ 5N~ Ly ) loa(a(Da(~1)) — 20 (1~ L wpw))?}
xexp(% Z wiwj + h Z wi)

i,j€S(w) i€S(w)

where S(w) = {i : |w;| = 1} is the set of occupied sites.
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Proof. By a computation, using 1,,.,=—1 = —1/2(wiw; — 1) for ww; #0. O

With this representation of the partition function we can prove Lemma 2.1
where we need the function J(x) as defined in (2.6). Note that this function
achieves its minimum at 2/3 which is the typical size of an occupied volume
when zeros, pluses, and minuses are drawn with equal weight.

Proof of Lemma 2.1. We write the Curie— Weiss part of the partition function
in terms of the empirical distribution of + and —. Then again with Varadhan’s
Lemma and Sanov’s Theorem we obtain after ordering of the suprema over the
coordinates of v that the pressure is given by

p(Ba) = suwp (v(0)loga(0) + 5 (1~ ¥(0) log(a(l)a(~1) ~ 2(1 ~ v(0))?
0<v(0)<1
~ log(30(0))¥(0)

+ s [%21/(1) +0(0) — 1)% + h(2v(1) + v(0) — 1)
0<v(1)<1—1(0)

— log(3(1))(1) — log(3(1 - »(1) = 1(0))(1 = (1) = ¥(0))] ).

We want to rewrite the inner supremum such that we can recognize the pressure
of a Curie —Weiss model at an effective temperature. To do so, we write for the
square bracket above

(- o[ 2SO (2 (A )

4 1-v(0 —v(0
v(1) v(1)
- log(21 - I/(O)) 1— v(0)

—tos(2(1- 7 205)) (1= 72 g) (50 - v0n) |

Note that 7 with o(+£1) = v(£1)/(1 — v(0)) defines a probability measure in
M;({-1,1}). Comparing with the representation of the pressure of a Curie—

Weiss model which, expressed in terms of the empirical distribution, is given
by

pCW(ﬂ’ h) = 0<§121£<1 2(25(1) —1)2 4+ h(20(1) — 1) — (1) log(2&7(1))

— (1= (1)) log(2(1 — #(1))),
and changing to the parametrization (2.4) for the measure v, (2.5) follows. O

Now we are able to prove the representation theorem.
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Proof of Theorem 2.2. By taking partial derivatives of the function inside of the
sup in directions x and m we get the equations

0 =1—log(2coshh) — Bx/2 — J'(x) + m*xB/2 + hm — I(m) (3.5)
and
0=mzB/2+h—TI'(m). (3.6)

Note that J'(z) = logz — log(1 — z) — log2 which is an invertible function in
(0,1) and
1 14+m
I'tm) = =1 (7)
(m) = 5 log(—
We are interested in the behaviour of m, z as a function of 3, h where we better
treat b = Bz (instead of B) and h as independent parameters. For m # 0 we
have from the second equation
2 !
b(m, o) = —(I'(m) — h) (3.7)
m
which we recognise as an Curie— Weiss part of our model. We have from the
first equation

= z(b,a,m) = (J)~! (z — log(2 cosh h) — b/2 + m2b/2 + hm — I(m)) (3.8)
and

_ 2
T 247

(J) ()

From the last two equations we get @ = z(m, ), as in (2.8). From (3.6) we get
B = B(x,m,a). Putting this together with (3.8) we finally obtain (2.7) |

From (3.6) we see that m = 0 can only be a candidate for a critical point if
h = 0. Therefore we suppose h = 0 but then we are in the symmetric case and
here we know that there exists always a unique symmetric solution and hence
there exists an x such that m = 0 is critical point.

Now fix h. Then we can get the desired curve m vs. § as a curve parametrized
by m. For h = 0 the red line indicates that for every 5 > 0 there is critical
point with m = 0. In the case of asymmetric a priori measure, here h > 0,
the qualitative behavior is described by the plot of inverse temperature against
critical values of magnetization on the r.h.s. For small 8 there is only one
critical value of the magnetization, for large [ there are three critical values of
the magnetization, with precisely two critical values for a threshold-value of 8
(which is not explicit). With the function 8(m,«) we can describe the phase
transition regimes of the symmetric Curie—Weiss WR model.
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(b) h = 0.1438, a(0) = 0.3

Figure 3: Plots of § vs m at fixed «.

Lemma 3.6. Let a € M(FE) symmetric then for § < f. there exists no m
such that equation (2.7) holds and for 8 > . there exist exactly two different
values my, mo such that (2.7) holds. Furthermore m; and mgq are related by
mip = —Mmay.

Proof. For a symmetric a priori measure « the function 8(m, «) simplifies to

B(m,a) = %I'(m) (1 n exp{—z + %I’(m) —mI'(m) + I(m)}).
Since lim,, 0 I'(m)/m = 1 we have
liinoﬁ(m,a) =2+qe =0, (3.9)

which is the critical beta for the symmetric model introduced earlier. Note that
el =2¢~'. For m > 0 the function 3(m, «) is monotonically increasing. To see
this write

2 2
5(m, @) = 21/ (m) - 2 m)(1 — )@ g 1)/
m m
The first summand is just an Curie—~ Weiss part 47%(m) = (2/m)I’(m) and it

is known that this function is monotonically increasing on m € (0,1). For the
remaining summand

2
B (m, ) = — ' (m) (1 —m) " =D/ (g 4 1) 0/ 2mg

we have to take a derivative which yields

R 1—m)—(m+1)/m (1=m)/(2m)
om 2m3

+ (m? — 1) log®(m + 1) — 2(m? — 1) log(1 — m) log(m + 1)].

The desired monotonicity follows, if we can show that the last factor is bigger
than 0. This is equivalent to

4m? — (1 —m?)log? (M> >0
1-m
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which is again equivalent to
1—-m

because m > 0. The second derivative of the function h(m) = v1 — m?log((1—
m)/(1+m)) is equal to

log((1 = m)/(m + 1))
(1- m2)3/2

h”(m) _

which is strictly positive for all m € (0,1). Hence h is strictly convex on (0, 1)
and therefore h(m) = 2m + v/1 — m?log((1 — m)/(1 + m)) is strictly convex

n (0,1). Since A(0) = 0 and 7’(0) = 4 the convexity implies (3.10). This gives
that S(m, a) is strictly monotonically increasing.

Since I'(—m) = —I'(m) and I(—m) = I(m) it follows that S(—m,a) =
B(m,«). Hence S(m,«) is strictly monotonically decreasing on (—1,0). This
implies that for every 8 < [. no solution of (2.2) exists. For 8 > f. there
exist exactly two solutions mi,ms which are related by m; = —ms because of

B(—m,a) :ﬁ(maa)' .
Now we can prove the phase transition for the symmetric model.

Proof of Theorem 2.1. From Lemma 3.6 we have that for all # < . the only
critical magnetisation is at m = 0. This corresponds to the symmetric solution
vs of (3.4). We have proven that this solution is unique. Since the supremum
of (3.1) is taken over a compact set we have that this symmetric solution is the
unique maximizer.

For 8 > (. the symmetric solution is a saddle point by Lemma 3.4. Again by
Lemma 3.6 there exist two critical magnetisations mi and my with m; = —ms.
By arguments as in the proof above we have x(mq, a) = x(ma, ). This implies
that there exist two extrema of (3.1) and both of them are global maximizers
which follows by compactness and symmetry. For all 3 strictly below the critical
repulsion strength 5. there is only one extremum and no other critical points.
Above f. there are two maximizers. So the model has a second order phase
transition. O

For the asymmetric model we investigate the domains m € (0, 1) and (—1,0)
separately. We fix now h > 0 but by symmetry the following lemmas will also
hold for h < 0 with appropriate adjustments. First we prove that S(m,h) >
¢ > 0 if m is negative.

Lemma 3.7. Let o € M(E) such that o* > 0. Then there exists a d, > 0
such that B(m,a) > 0, for all m € (—1,0).
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Proof. Since (1+ exp{—1+log(cosh(h)) + (I'(m) — h)/m —mI'(m) +1(m)}) is
always bigger than 1 we have only to consider the function m +— 2(I'(m)—h)/m.
By the definition of I'(m) we have to prove that there exists a d, such that

2(m(1E2) 1) s

for all m € (—1,0). It is enough to prove

1 1+m
2o =) =)
(5tex(5 —m <0
since lim,,| 1 B(m, a) = lim,,40 S(m, ) = co and m < 0. Because m < 0 the
m)

logarithm log(( +m)/(1— ) is negative and therefore the above inequality
holds for all m € (—1,0). O

Clearly the function S(m, @) has some global minimizer on (—1, 0) and therefore
there exists a best d,. But to find this minimizer is analytically quite hard. The
next lemma is about the domain (0, 1).

Lemma 3.8. Let a € M(FE) such that o* > 0. Then for every > 0 there
exists a m € (0,1) such that equation (2.7) holds. It is the unique solution
if 8 < 0q. Furthermore S(m,a) < 0 for all m € (0, (e*" —1)/(e*" +1)) and
B(m,a) >0 for all m € [(e*" —1)/(e*" +1),1).

Proof. For the first part of the proof it is enough to show by continuity that
lim,, 0 B(m, ) = —o0, limy41 B(m, h) = oo and that the function B(m,h) is
monotonically increasing. Since the second factor (1+ exp{—1I+ log(cosh(h)) +
(I'(m)—h)/m—ml'(m)+I(m)}) is always bigger than 1 it does not play any role
for the limiting behaviour. Since lim,, o 2(I'(m) — h)/m = —oo it follows that
lim,,, 0 8(m, h) = —oo. For the behaviour at 1 it follows that lim,,41 2(I'(m) —
h)/m = oo and therefore lim,,41 8(m, h) = co. The monotonicity follows by a
similar computation as in the proof of Lemma 3.6.

For the second part we need the root of 8(m,h) which is simply m, =
(e*h —1)/(e*" + 1) > 0 and its only root. Now take some 0 < m < m,., for
example m = m,./2, then

11 (1+m7«/2

z T /2> —h= atanh(% tanh(h)) —h

2 8
which is always negative for A > 0. Similarly

(11 (1+2mr

5 log( 1= 2mr> - h) = atanh(2 tanh(h)) — h

which is always positive for h > 0. This finishes the proof. a
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3.2. Curves of critical point for fixed external magnetic field

Note that we have found the curves of critical points on the simplex of
probability measures over E as a function of 3, for fixed h and «(0). These are
obtained via the explicitly known function m — (z(m, a), m).

V()=

V(=1 v(-1)=1 V(=1 V(=11

() B=5> B (d) B >> Be

Figure 4: Possible maximizers at fixed symmetric a.

Figures 4(a)—(d) are density plots of rate functions at inverse temperature
and a priori measure, together with a blue line, which is the same for all pictures.
The blue line gives the loci of the maxima of the function —Hg(v) — I(v|a) in
dependence on [ for fixed symmetric ow. The density lines differ from picture
to picture; at each value of inverse temperature and a priori measure the corre-
sponding maxima lie on the blue curve. In all plots « is the equi-distribution
which is also the maximizer in the first plot where the model is non-interacting.
If B < B. we see that only one maximizer exists which lies on the vertical part of
the blue line, and moves up with increasing 3. For 8 > . the unique maximizer
has split into two maximizers. The splitting of maximizers takes place at the
critical 8 = . where the horizontal and vertical blue lines meet.

For asymmetric a the images look different. In the plots we have chosen
a(l) = 0.4 and a(0) = a(—1) = 0.3, which corresponds to an optimal value
0p =~ 6.656. The red line are the loci for possible other extrema.
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v(t)=1

(a) B=0,h>0 (b) B=6.7,h>0

Figure 5: Possible maximizers at fixed asymmetric .

3.3. Critical exponents

We saw before that the phase transition in the static model is of second
order. As an additional piece of information, we investigate its behavior locally
around the transition point, and recover (suitably defined) standard mean-field
exponents.

Theorem 3.1. Let a € M(E) symmetric. Then

m(f)

for some constant ¢ € (0, c0).

This means the critical repulsion exponent is equal to 1/2 which is the known
value of the magnetization exponent of the Curie—Weiss model. Note that we
have no explicit formula for m(8) but if we restrict the function 5(m,0) on
m > 0 or m < 0 it is bijective and m(f) exists. Nevertheless we do not need an
explicit formula for m(S3).

Proof. The limit in (3.11) is equivalent to

_(B(m, ) = Bc) _ 1

W = (312)
since lim,, o 8(m,a) = B.. Lets first take a look at the difference of the f’s
where we will again recognise a Curie— Weiss part

2 2 — "(m)/m—mI'(m m
B(m, a) = fe = (S 1'(m) = 2) + (1 (m)e~ 1 o /mom (mHn) _ oq).

The first part is the same as in the Curie — Weiss model where we know that the
critical exponent is 1/2 and

/ —
m—0 m 3
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cf. [11]. For the rest we can use again the function 8f(m,a) and by the same
arguments as for (3.9) we have lim,, o 8%(m, ) = eq. We will prove the rest
of the statement with L’Hospital’s rule where the the first two derivatives of 5%
are needed. The first can be found above and the second is

826R(m, Ot) (1 _ m)—(3m+1)/(2m) (m + 1)(1—37n)/(2’rn)
om? N g~ 12mb

X {16m5 — (m*— 1)2 log®(1 —m)

+ (m* — 1)210g (m+1)+4(m2—1)2mlog2(m—|—1)

+ (m? — 1) log?(1 — m)(4m + 3log(m + 1))

— (m* —1)log(1 —m)
x (12m? + 3 (m? — 1) log*(m + 1) + 8 (m? — 1) mlog(m + 1))
+12 (m® — 1) m® log(m + 1)}

We need that the first derivative converges to zero and the second to some con-
stant bigger than 0. Note that lim,, o(1 —m)~(m+1/Cm) (1 4 1)A=m)/Cm)g —
eq and lim,,,_,o(1 —m)~m+1D/Cm) (4 1)(1=m)/@m) ¢ — ¢3¢ Therefore we need
only consider the sums inside the brackets. Hence for the first derivative we
have to investigate

3 (4m? + (m? — 1) log>(1 — m) + (m* — 1) log®(m + 1)
—2(m — 1) log(1 — m)log(m + 1))
_l’_

—3 (4m —log(m) )+O(m).

Define g(m) := 4m?—log®((14+m)/(1—m)) then g and the first 3 derivatives have
limit 0 which implies lim,,, o g(m)/m3 = 0. This gives lim,, .o %BR(m) =0.

For the second derivative of % only the last part is of interest which is
asymptotically equal to

1 1 1 1
= (10g® (=) 4 amtog? (=) — 12m2log () ) =8 4 O(m).
mP 1-m 1—-m 1-m

Define the function

ol =0 () g (F2) (1)

and this time we need the first 5 derivatives of this function. The first 4 deriva-
tives have limit 0 and the fifth

1
w® (m) = [60m + 504m? + 24 (25m? +16)m10g< +m)
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+9 (5m* + 10m? + 1) log? (mH) +80]
1-m
x [—1671 (m2 = 1))

converges against 1280 which yields

.9 g 4
Jim o —5B8%(m) = gqe”.

This implies ¢=2 = 2(1 + ge?) /3. m]

The second critical exponent we are interested in describes the response to
tilting the a priori measure at the fixed critical repulsion strength. It will be
equal to 1/3 like the magnetic field exponent in the Curie — Weiss model.

Theorem 3.2. Let § = . and | € R. Then

i P2(Bes (1)) _

i 173 (3.13)

for some constant ¢ € (0, c0).

Again we have no explicit formula for m(pB., h) but if we restrict the function
B(m,h) on m > 0 it is again invertible and m(g., h) exists for h > 0.

Proof. The proof follows by the same idea as above. |

3.4. The antiferromagnetic model

Here we assume that S < 0. The model now attractive and the Hamiltonian
favors asymmetric configurations. For the h # 0 case Theorem 2.2 is still true
and we have for h > 0 that 8(m, «) is negative and monotonically increasing
for all m € (0, (e?* —1)/(e?" +1)) by Lemma 3.8. Hence the maximizer in (3.1)
is unique for all 5 < 0.

For the symmetric model it follows by Theorem 2.2 that only symmetric
maximizers of (3.1) can exist. But since both functions in equation (3.4) are
monotonically increasing we cannot say that there exists a unique symmetric
solution.

Indeed, by using Lemma 2.1 one get for the pressure of the symmetric model

8
p(5,) =loga(0) + sup (ol ~log(2)) = Fo* — J(2)

since the Curie—Weiss pressure is equal 0 in this case. Define V(z) := z(l —
log(2)) — J(x) — B2 /4 and by taking the first two derivatives one get the bifur-
cation set

Apie = {(B8,1),3z € (0,1) : V'(z) = V"(z) = 0}
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The both conditions give 8 = —2/(x(1 —x)) and I = log(2) + J'(x) — 1/(1 — x).
Rewriting the latter equation in terms of «(0) and using the inverse of the
repulsion strength one get a parametrization of Ay over x by

Ay = {(%,ao(x)) s x e (0, 1)}

with 1/8(z) := —z(1—2)/2 and ag(z) := [2exp(J'(x) —1/(1—x))+1]~L. In fig.
6 the blue line is the bifurcation set. Inside of the closed area the rate function
has two maximizers and for fixed § there exists a value of ag(0) such that
the two maximizers have equal height. This follows by the system of equation
V(z1) —V(x2) = 0 and V'(x1) = V'(z2) = 0 for 21 # 2. The corresponding
red curve in fig. 6 is called Maxwell-line which is given by the relation

ag-1(0) = (exp{4ﬁ1_1 } + 1>_1

for 371 € (—0.125,0) which is obtained by the following argument.

The function V" is symmetric around 1/2 and non-positive for all z € (0, 1)
iff 3 > —8. By the second property more than one maximizer may only exist
if 5 < —8. Fix f < —8. By the symmetry of V" it has a primitive f with
f(z) = —f(1 —x). Clearly V' is a primitive of V" and depends only linearly
on ! € R. Hence there exists a [. such that V}’C = f. We will show that the
value of [. defines the Maxwell-line where the two minima have equal depth.
Note, by the choice of I., V;_ is symmetric around 1/2. Since V" has precisely
two roots for § < —8 there exists a pair x1 # xo with Vj_(z1) — V,_(22) = 0
and V} (z1) = V[ (v2) = 0. To get the Maxwell-line we see that the symmetry
equation V; (z) + V/ (1 — x) = 0 holds for all z iff 0 = 2[. — 3/2, and by the
general definition of [ this equivalent to a,(0) = (e®/* 4 1)1

Figure 6: Bifurcation set.
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4. Time evolution

4.1. Proofs for the main results

In this part we give proofs for the dynamical model where will we use re-
sults from [26]. There the authors investigated the Curie—Weiss model under
stochastic time evolution via spin-flip. The core of their method was the usage
of the so called constrained first-layer model which is a measure at time 0 with
a constraint coming from time ¢. We will use a similar approach and for this
we need the next lemma. In the following the a priori measure a will always be
symmetric and since its particular form has no effect on the results we will not
mention it any more.

Lemma 4.1. Let § > 0 and t > 0. Then the conditional probability of the
time evolved measure can be written as

1,68 (T |ﬂ[2,N])

N
|:Z ¢1 7717 Z 60.)] eXp( 26\[ Z Wiwj=— )H a\wj pt wunz):|
=2

Wz N 2<]<N 2<ij<N
N —1
[Z 2 (~ Z 0u;) eXp( ) P )H a(wi)pi( wz,m)}
w(2, N] 2<3<N 2<1 SN =2
with
$1(m,v) =Y exp{=BW(1)ly,=—1 +v(=1)ly,=1)} alws)pe(wr, m)
w1 €EFE

and ¢z (v) == 3", 1 (m,v) for positive measures v € M™(E).
Proof. Since the state space F is finite we have

MB,t,N(nln[z,N])

p.e.N (Milmz,ny) = :
i 2.1 Mﬁ,t,N(W[z,N])

With the splitting
p p
o 2 Mwmi=gn 3 leweitin 3 luwen
1<i,j<N 1<4,j<N,min{i,j}=1 2<%J<N
and definitions of ¢; and ¢- one can get the desired representation. O
Another way to write ¢; for [;| = 1 which will be useful later is ¢ (91, (N —

1)~1 > o< j<nwj) where

&1’”(7717 m) = a(l)eiﬁ(Nil)/N (7716 ! sinh (ﬂ%”o + cosh (IBWl”O)
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and for 7, = 0 we define ¢;1(0,m) = «(0). If we expand the fraction by

N
> eXp(—% 1w,-w,v=—1) 11 a(wi)pe(wi,m)
=2

“[2,N] 2<i,j<N

one can see that the constrained first-layer model appears which will be defined
now.

Definition 4.1. Let 3 > 0, t > 0 and 75 n) € Qn. Then the constrained
first-layer model with constraint 7 ) is defined by
8 N
eXp(_W Zlgi,jgN 1wiwj:—1) [T;2: c(wi)pe(wi,mi)
N -
Z@NeXp(_%Zgi,jgN 1@-&)]-:71) [T a(@i)pe(wi, ma)

w6, N [N vl (W ny) =

for wpy Ny € QN

This definition allows us to write for the conditional probability that

o (i) = tg.t,N 2,3 (P1(m1, )
B,t, N\ |"2,N] Mﬂ7t,N[n[27N]}(¢2(771»')>'

The property of the transition kernel that no particle can be created or erased
over time can also be expressed in terms of the set of occupied sites S(n) = {7 :
[n;| = 1}. Define a new transition kernel

_ 1 _ 1 _
Pi(a,b) == 5(1 +e ) oy + 5(1 — e ) gz

but only for a,b € {—1,1}. Then one can write for wy,ny € Qu that

N

[ pe@in) = Lswar=smn) [I Bewim). (4.1)
i=1 1€S(nN)

and for a,b € {-1,1}

eabht 1 14+ e—2t

= — ith  h; = =log —. 4.2
2cosh h;’ Wi tT 9% T (4.2)

p(a,b)

With this relation we get the following lemma concerning the constrained first-
layer model.

Lemma 4.2. Let 5> 0,¢t >0 and ny € Qn. Then we have

wg..N [N] (W)
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Ls(wn)=5(nw) eXp( qsm] Zz S Wiws + h ZieS(n) Wmi)

2 anean 18@n)=Smn) eXp(4|s(n)| Zi,jes(n) wiw; + hy ZieS(n) d)mi)

where 3(n) := B|S(n)|/N. The restriction of ug ¢ n[nn] to S(n) is a Curie — Weiss
Ising model on {—1,1}5).

Proof. Take some bounded function f : Qn — R. Then it follows by «(1) =
a(—1) and (4.1) that

pa,e,n [Mn] (f)
:[wa)exp(—% D Teww=1)a(0)N IS0 1) 10
wN 1<ij<N
X Lg(wyn)=S(nn) H ﬁt(wianz’)}
i€S(nN)
B Ja(oy¥-Is
E—— 1., —_ 77N)| 1 ‘S("]n)l
x [Zexp( o O Lew——1)al0) a(1)
wN 1<i,j<N
-1
X Ls(un)=stne) 11 Belws }
i€S(nn)
B
|: Z f wS(nN)OS(nN) )eXp< ON Z wlw]—— ) H Dt w17771:|
wWs(nn) i,j€S(NN) i€S(nN)
153 -1
x [ Z eXP(*27N N wle:—1> H De(wi, i }
Ws(nn) i,jES(NN) i€S(nN)

For p; we can use the characterisation (4.2). The cosh term will cancel out and

with 1,,0,——1 = —1/2(w;jw; — 1) the measure can be written as
pg.e.N Mn](f)
_ B(n) .
= Z f(wS(nN)OS(nN)C) C€Xp 5(77 Z wiwj + hy Z Wi
Ws(nn) i,j€S(n) 1€S(n)
Bn) » Y
X Z eXp 4|S( )| Z wzwj + ht Z wln’b
wWs(npn) g i,5€S5(n) i€S(n)

which is the desired representation. O

To find a nice representation in terms of the constrained first-layer model
let us considers ratios of the conditional probabilities for different 7,

wg.e,N (M |n2,n57)
1s.6,8 (1 |77[2,N])
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w(2,N] 2<j<N 2<i,j<N
X |:Z ®1 (n&i Z 5w~>eXp(_£ 1ww-=—1)
w2, N] N 2<j<N ' 2N 2<i,j<N o
N -1
x Ha(wi)pt(wi,m)}
=2

w;))
W)

Indeed, by this we get the nice representation

_ mpaN [ (61001, & Sogjen
Mﬁ’t’N[n[ZaN]](d)l (77l17 % ZQS]SN

]
]

,UJﬁ,t,N[W[ZN]Kle (1, % Zggjgjv 5Wj))
me{—1,0,1} /Lﬁ,t-,N[n[Q,N]KQsl (11, % Z2§j§N 500_7’))

p.e.N (MmN = >

and, since ¢1(01, 4 > a<j<n Ow;) = @(0), we have

Nﬁ,t,N[UP,N]Kéf’l(nlv % Zzgjgzv 50-)_7'))

+ 2 ie—1,13 Ba.tN 2N (01 (7, * > oa<i<n Ow;)) .
(4.3)

Mﬁ,t,N(nl\U[z,N]) = a(0)

The convergence of the single-site conditional probabilities of 15+ n appearing
on the Lh.s. of the last equation, in the sense of Definition 2.2, is now completely
determined by the convergence of 15+ n[7)2,5]]; as the empirical distribution of
Mj2,N] converges to some ay € M;(E). Note that, under this limit, the corre-
. S . . -1

sponding final magnetization on the occupied sites |S(np2,n7)] Zz‘eS(n[Q,N]) 7
converges to (ay(1) — ap(=1))/(ay(1) +ay(=1)).

Let 7] be a random variable with mean o} and 8 = (8/2)ay({-1,1}). To-
gether with the Hubbard-Stratonovich analysis which was carried out in detail
in [26] this implies that if the function

2
=5 =3 e 0+ 49)

has a unique minimizer m* then under pg . n[nn] the empirical magnetization

1S ()| 2ies(n,) Wi converges to this minimizer m*. As a consequence, we
obtain the following lemma.

Lemma 4.3. Let 5 > 0 and t > 0. Assume that (bB,t,a; has a unique global

minimizer m*. Then it follows that

oo ] (o (m s 32 i) = B, as({-1,11m")

2<j<N
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where ¢ (1, m) = a(l)e (e 2 sinh(gm) + cosh(gm)) for |m| = 1 and

$(0,m) = a(0).
Proof. First we prove that sup,,¢o,1) |61 5 (1, m) — 1 (1, m)| = 0. Tt is clear

that qglm(m,m) — 451(171, m) point-wise. Note that we only have to check the
uniform convergence for |n;| = 1, and in this case we have

|q~51,N(7]1vm) - 951(7717m)|

= ’ Z cxp{ﬁ(—% + %mwl) }a(wl)ﬁt(wla m)
wie{-1,1}

— exp{ﬁ(—l + %wlm) }a(wl)ﬁt(wla 771)"

Since p; is positive we can lift it into the exponential. Using the local Lipschitz
property of the exponential function and point-wise convergence there exists
some positive K such that for large N it follows that the above difference is

bounded by
N -1 N -1 1
;Kﬁ(‘l_ N ‘Hm" oN wl_?“’)‘

The boundedness of m implies the uniform convergence.
The rest of the proof is to show that (N —1)~! > o< j< N Wj converges against
m* under pg ¢ n[nj2,n7]. We have o

st (Gn (m g 32 @)~ drlmsas({-1,1hm?)

2<j<N
< ‘MB,t,N[U[ZN]](éLN (771, Nl—l wj) — (7717 ﬁ Z wj))‘
2<G<N 2<j<N
+ ‘Nﬂ,t,N[UD,N]](d;l (7]1, Nl_ 1 wj) — qz~51(771,ozf({—1, 1})m*)) ‘
2<j<N

The first summand converges against 0 by the proven uniform convergence. For
the second one this follows by [26] and the fact that ps ¢ n[n2,n] is a Curie—
Weiss model on S(n2,n)) and

1 S(n2,n7) 1
o1 Wity “i
N-1 2<<N N-1 5(0[2’1\7]) JES(n2,Nn7)

under ug,t,N[U[2,N]]~ )

The next lemma is the last ingredient to prove Theorem 2.3.
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Lemma 4.4. Let > 0, t > 0, a,ay € M;(E) with a(+) = a(—) > 0
and let (12, N))N>2 a sequence with limpy Zf\; dn, = ay. Furthermore as-

sume that the function (j)ﬁ tah has a unique global minimizer m* := mE i o At
7 sy

the effective inverse temperature 3 = (8/2)ay({—1,1}). Then it follows that
mpy o0 18,6, N (M1 |M[2,81) = V8,a,¢(M |ay) exists and is independent of the choice
of the sequence, with limiting kernel given by

Bay({-1, 1})m*)

Y.ai(mlar) = [a(0)Ly, =0 +a(V)e™ (ne™ sinh (L0

' COSh(w)ﬁlmlzl}
X [a(O) +20(1)e? cosh(w” —1

Note that, while the set of bad empirical measures does not depend on the
value of a(0), the form of the specification kernel does depend on the value of
a(0), wherever it is well-defined.

Proof. By (4.3) we have a representation of jug; n(n1]72,57) in terms of the
first-layer model. With the assumption of this theorem it follows by Lemma 4.3
that the first-layer model has a limit. The particular form of the specification
kernel is given by the function gz~$1 defined in Lemma 4.3. O

Proof of Theorem 2.3. With Lemma 4.4 the existence of the limit of the condi-
tional probability is connected to the unique minimizer of ¢B,t,a; Luckily the

issue of the location of the regions of uniqueness is completely solved by [26].
For a given § and ay we use their results with § = (8/2)as({—1,1}) and mag-
netization o} = (ay(1) — ay(—1))/ay({—1,1}). This leads to the regimes of
Gibbsianness for the Curie—Weiss Widom —Rowlinson model. Moreover the
set BWi°(3 1) of bad empirical measures ay in the time-evolved Curie—~ Weiss
Widom — Rowlinson model at any symmetric a-priori measure, after a particular
time t, for a given initial 3, can be obtained from the knowledge of the set of
bad empirical magnetizations (defined as in Definition 2.2) in the time-evolved
Curie — Weiss Ising model at all 3, via

BWiRo (B7 t)

_ cap() —ap(-1) sing ( By ({1, —1})
_{afeMl({—Lo,l}) : faf({1——f1}) e B! ( — t)}

Here BI*™9(B;,t) denotes the set of bad magnetizations for the time-evolved
Curie — Weiss Ising model with initial inverse temperature 5;. The time-evolved
Curie — Weiss Ising model equals the Curie - Weiss Widom — Rowlinson model we
consider here, but under the constraint that all spins are restricted to the local
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state space {—1,1} and there are no holes allowed in the initial model. Then
the same spin-flip dynamics is applied. We recall as its main features from [26]
that the set of bad magnetizations BY*™"9(;,t) is either empty (for small initial
inverse temperature, or small times), it consists only of the magnetization value
zero (for intermediate initial inverse temperature and large times) or it is given
by a symmetric pair (for very low initial inverse temperature and intermedi-
ate times). For more explicit information, please see Theorem 2.2 in [26] and
Proposition 3.3 in [26]. ad

4.2. Time-evolved antiferromagnetic model

For the antiferromagnetic model there exist no bad empirical measures. In
order to see this note that Lemma 4.3 is still true for § < 0 and all rewriting of
the model does not depend on the sign of 5. Furthermore the function ¢35 by

is strictly convex. Hence for all 8 < 0, > 0 and ay € M;(E) there exists a
unique minimizer of gbg tyoh and therefore no bad empirical measures exist by

Lemma 4.4.

4.3. Atypicality of bad empirical measures

We obtain the minimizers v; € M;(E) of the dynamic rate function from
the minimizers vy € M;(E) of the static rate function, via the relation

ve(1) = ve(~1) = e (1) — vo(~1)), (4.4)

together with v;(0) = 1(0), since the hole density does not change over time.

For 8 below 2 there are no bad empirical measures, so fix § > 2. We split
our analysis into two parts. First we consider the symmetric bad empirical
measures. In the second part consider only the asymmetric ones.

Note that a symmetric minimizer of the static rate function remains a min-
imizer of the dynamic rate function, for any time. Symmetric minimizers vg 4
of the static model only exist if 5 < .(q) and are then given by the solution of
equation (3.4) where we defined ¢ = «(0)/a(1). Equivalently, symmetric mini-
mizers only exist if ¢ € [(8 — 2)/e,00). Furthermore vg 4(0) is decreasing with
decreasing ¢ which implies that vg 4(0) is minimal if ¢ = ¢,,, := (8 — 2)/e. For
gm we have 8 = B.(¢m) and at this value of 5 we know that vz, (0) =1—-2/8
by the proof of Lemma 3.3. This implies that all symmetric bad empirical mea-
sures are atypical, for the following reason. A mnecessary condition such that
ay could be a (symmetric) bad empirical measure is that the effective inverse
temperature on the occupied sites B is bigger than 1. But this is equivalent to
ar(0) <1-2/8.

Next we discuss the asymmetric bad empirical measures, assuming g > 3,
using the parametrizations of Theorem 2.2. To get the curve of asymmetric
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minimizers of the time-evolved rate function parametrized by m for arbitrary
a(0) one can rewrite equation (2.7) as

ao(m, §) = B —2I'(m)/m
o B+ (2/m)I'(m)(=1 + exp{I'(m)/m — mI'(m) + I(m)})’

With the formula of the particle density z(m, «(0)) the curve of asymmetric min-
imizers of the time-evolved rate function of the symmetric Widom — Rowlinson
model, after time ¢, is given by

1+ me™2t 1 —me™ 2t

My = {(x(m,ao(m,ﬂ)) 5 ,x(m, ag(m, ) 5 ,
1-— x(m,ao(m,,é’))) :m € (—mﬁ,mg)}

where mg := max{m € (0,1) : ap(m,B) > 0}.

By [26] the set of bad empirical measures at fixed 8 and ¢ < t3 is contained
in the set Ap,q whose boundary is given by 4 curves Cy, Cs, C3, Cy, see the black
lines in fig. 7. For more details, see Proposition 4.4 where functions

ao(M, E) := [M [1 - %(tanhQ(M + B) + tanh®(M — E))}
- %(tanh(M +B) + tanh(M — B))|
X [%(tanh(M + E) — tanh(M — E))
4 %(tanhQ(M +B) — tank?(M — E))]

and
_ 1+ M[tanh(M + E) + tanh(M — E)]

M,E) .=
Pr2(M, E) 1+ M tanh(M + E) tanh(M — E)

describing the relevant bifurcation set (which is sheltering the Maxwell lines
which relate to the actual bad empirical measures) are introduced. Later only
the curve C7 will be of interest. We carry out the map back to the simplex for
the Widom —Rowlinson model, taking into account effective temperature as it
relates to repulsion strength and occupation density which gives us

o= {(228E 1t ans(or ), 220 o),
Bia(M, he)\
1— 27) . Me (Ml,Mu)}

where M, (t) := argmax,;-oi2(M, hy), M; = inf{M > 0 : f12(M, hy) = B}
and we set inf ) = 0. The curve Cy is identical to the curve C; mirrored at the



Curie — Weiss Widom — Rowlinson model under time-evolution 409

+-symmetry axis of the simplex. The curve C3 connects the upper endpoints
of C7 and Cs. The curve Cj is a line-segment in the lower face of the simplex
connecting the lower endpoints of the two curves; it is only present in the region
of two disconnected curves, before the merging to the Y-shaped set of bad
empirical measures has taken place.

To prove the atypicality of the asymmetric parts of the bad empirical mea-
sures in the sense of Definition 2.3 it is enough to show that for every S and ¢
the intersection of Cy,Cy and M, is empty. This is clear, since we have a con-
centration of the typical empirical measures for static model, and hence also for
the dynamic model at any fixed time, which is exponentially fast in the system
size. By symmetry we need only to focus on C; and the left arm of M;. Hence,
by comparing the first coordinate of C; and M; and by comparing the third
coordinate of these sets, the necessary conditions for an intersection are the two
equations

me=2t +1 _ Br2(M, hy)
2 a p

x(ma ao(@m)) (1+a12(M7 ht))

and
_ 2512(M7 hy)

B

for some m and M. Combining both equations yields m = e?!a;5(M, hy), and
putting this into the second equation gives 2812(M, h;)/B = x(e*a12(M, hy),
ap(e®*aa(M, hy), B)). The right-hand side simplifies to 2I'(e*aq2(M, hy))/
(Be?tayo(M, hy)) which implies that the last equation does not depend on f.
By the analysis of Section 3.1 the function I'(m)/m is monotonically increasing
for m > 0 and by [26] it is known that ajo is monotonically increasing from
0 to M,(t). Also it is known that (12 is monotonically decreasing from 0 to
M, (t). Therefore it suffices to consider the case of M = M,(t). This means
geometrically that the top endpoint of the curve C in fig. 7b stays away from
the solid blue line, for all parameter choices. In this way we can reduce the
proof of atypicality of non-symmetric bad empirical measures for all parameters
for which they possibly occur, to showing the following inequality for a function
of one variable (namely time t) on a compact interval

1—z(m,aop(8,m)) =1

I'(e*aya(My(t), hy))
€2t612 (Mu(t)v ht)QIZ(Mu (t)’ ht)

All quantities appearing in this inequality (time, initial temperature, bad
magnetization value) have to be taken at the line of first entry into the non-
Gibbs region in the Curie — Weiss Ising model in the very low temperature region.
This expression might seem not quite explicit because of the inexplicit function
M, (t), but we can do a little better, by changing from the independent variable
time ¢ to an independent variable M which makes things more explicit: We may

[0,t3] >t < 1. (4.5)
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additionally use Theorem 2.3. of [26] where a parametrization of the very low
temperature Gibbs-non Gibbs line in time-temperature space in terms of M =
mf3 is given. M is treated as an independent parameter, with the meaning that
m is the magnetization of the first layer model. Furthermore the corresponding
point of time, called t4, is also given in terms of M. The forms are

1 23 + M(1 — y?)?
)~ g (MO
y(2+ My)(1 +y?)

4pt) By (M) = f
ptli (M) 2M2y3 4 2(y + y3) + M(1 + 3y% + y4)

with y = tanh M. To every time ¢ € [0, t3] there corresponds an M > 0. From
the proof of Proposition 4.4 in [26] one gets a parametrization of « in terms of
B, M and h;

M/B — (tanh(M + h;) 4+ tanh(M — hy))/2

(M, B, hi) = (tanh(M + hy) — tanh(M — hy))/2

Substituting now ¢ = t4(M) and ' = ;' (M) we can change the parametriza-
tion of (4.5) from time ¢ to M € (0, 00), to obtain

I'(e*s Mo (M, By(M), by, ary))

e2ta(M) B, (M) (M, Ba(M), by, (ary) = 9(M) (46)

with the explicit function without parameters

g(M) = [32atanh (g2(M)) (M + sinh(2M)) cosh? (M) cosh(2M)]
x [4 (8M? + 1) cosh(2M) — 4 (M? 4 cosh(6M)) + M (7 sinh(2M )
+ 3sinh(6M) 4 4M cosh(4M))] '

with

g2(M) = [M + 2 coth(M)]
x [4(M + sinh(2M)) coth? (M) (4sinh(4M) + M (5 cosh(4M)
+ 16M sinh®(M) cosh(M) + 3))]
x (4 (8M?* + 1) cosh(2M) — 4 (M? + cosh(6M)) + M (7sinh(2M)
+ 3sinh(6M) + 4M cosh(4M)))

of the single variable M. It is easy to see that g(M) = O(1/M) for M — oo.
The elementary claim g(M) < 1 for all M € (0, c0) is illustrated by a plot.
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v(0)=1

il ’v

(2 .
M v(1)=1 v(=1)=1

10 15 20

(a) Plot of the function g (b) Bifurcation set (black) bounding

the set of bad empirical measures
(red)
Figure 7
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