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Abstract. We study the rate of convergence to equilibrium of one dimensional
stochastic Ising models with finite range interactions. We do not assume that
the interactions are ferromagnetic or that the flip rates are attractive. The
infinitesimal generators of these processes all have gaps between zero and the
rest of their spectra. We prove that if one of these processes is observed by
means of local observables, then the convergence is seen to be exponentially
fast with an exponent that is any number less than the spectral gap. Moreover
this exponential convergence is uniform in the initial configuration.

0. Introduction

The stochastic Ising model (often called the kinetic Ising model) was introduced
by R. J. Glauber [RG] in 1963. The model that Glauber introduced is one
dimensional and was carefully chosen so that one could explicitly compute the
rate at which local observables relax to their equilibrium values. As a consequence
of these explicit calculations one can see for Glauber’s model that the rate at which
convergence takes place when measured in the uniform norm is exactly the same
as the rate when measured in the L? norm. It is the purpose of this paper to prove
that, in one dimension, the same equality holds for all translation invariant, finite
range interactions and all choices of flip rates that are translation invariant, have
finite range, and satisfy the appropriate detailed balance condition.

By an interaction we mean any collection {Jz:R = Z} < R. We say that the
interaction {Jg:R < Z} is translation invariant if, for every RS Z, Jg = Jg,, for
any keZ; and we say that it has finite range if there is a finite number L (the range)
such that J; =0 whenever diam(R) > L. We assume throughout that our inter-
actions are translation invariant and have finite range.

Next, set E={—1, l}Z and think of the elements ¢ of E as configurations on
Z of +1 valued spins. Thus, o,€{— 1,1} is the spin at site keZ of the configuration
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oeE. Also, given a finite, non-empty set R = Z, we will use the notation
or=]]o
ieR
The Gibbs state determined by the interaction {Jx:R = Z} is the unique (we are
in one dimension) probability measure, 1, on E whose finite dimensional conditional
distributions are given by

exp|: Y, Jror+ Z JRORAA anchl

Rc A RAA“# FBRAA# P

Z(A,n)

wo;=w;,iedlo;=n;,jeA)=

for any finite set A. Here Z(A, n) is the normalizing constant needed to make the
expression on the right-hand side a probability measure.

The flip rates of a stochastic Ising model are a family {¢,:keZ} of functions
¢: E— (0, 00) which satisfy the detailed balance condition:

(o) eXPI: Z JRJR:I = Ck(ak) CXPI: - Z JRGR:l’

Rak Rak

where ¢* is the configuration of spins that agrees with ¢ expect at k, at which site
the spin is —og,. We will be assuming throughout that, in addition, the ¢,’s are
translation invariant and have finite range LeZ*. That is, ¢;(0) = ¢;(v) if 0, = 7;_; 4,
for all ieZ, and ¢,(0) = ¢, (w) if 6, = w, for all |k — | < L. Clearly, there are many
ways to choose rates so that they satisfy all of these conditions. Glauber took the
rates to be

(o) =%<1 -0y tanh< Y JRO'R\{k}>>

Rak

and considered the case when J = 0 unless R = {k, k + 1} for some k. In this case
the flip rates become c,(0) =(1 — (y/2)o (01 + 044 1)), Where y=tanh (2J 1)
One of the main points of this paper is that results obtained here do not depend
on the particular choice of flip rates.

Given flip rates {¢,:keZ}, we define the operator . on the space # of cylinder
functions by

Lflo)=Y clo)(f(c*)—f(0)), o€E, for feZF.

keZ

The corresponding stochastic Ising model is the (unique) Markov process whose
infinitesimal generator ¢ extends %; and we denote by {T,:t = 0} the associated
semigroup. The following facts are quite well known:

1. Z is a core for &,

2. {T,:t =z 0} is Feller continuous (i.e. it takes C(E; R) into itself) and has the Gibbs
state u as its one and only stationary measure,

3. & is essentially self-adjoint on the space L*(u).

In what follows, we will use % to denote the unique LZ(_u)-self-adjoint extension
of & (ie. & is the closure of % in L*(u)) and {T,:t>0} to denote the
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L?(p)-semigroup generated by Z. Thus, for each t > 0, T, is the closure in L*(u) of
T, on C(E; R). Since p is stationary for {7,:t = 0} it follows that 0 is an eigenvalue
for Z; and, since y is the only stationary measure, one knows that the corresponding
eigenspace is the set of constant functions (see [L], [H&S 1], and [H&S2]). It
is also known (cf. [H 1]) that there is a positive gap between 0 and the rest of the
spectrum of .# as an operator on L*(u). We denote this gap by gap,. Thus for all
feL*u) we have

ITf —<S> 2 Se” 82| f =[]l tel0,00), (0.1)
where we have introduced the notation {f) to stand for f fdu.
E

Remark (0.2). In conjunction with the fact that, for each fe%,te[0, 0)—T,f(0)
has a bounded derivative for each oeR, the estimate (0.1) leads (via an easy
Borel-Cantelli argument) to the conclusion that T, f (o) - { f ) ast / oo for p-almost
every oeE. Thus, since # is dense in C(E;R) and the T;’s are contractions with
respect to the uniform norm ||-|,, it is obvious that the same statement holds for
all feC(E;R). (In fact, by using a theorem of Stein (see ES, Maximal Theorem,
page 73]) one can even get the same conclusion for all f€L*(u).)

Because the preceding statements are all modulo sets of u-measure 0, none
of them tells us anything about any specific o. In particular, a much more
useful statement would be one which says that there is a y€(0, c0) and a map
feC(E;R)— A, €(0, c0) for which

ITSC)={fll=Ape™, 10, 00), 0.3)

for every feC(E;R). Unfortunately no such statement can hold as can be seen
from the fact that there are geE such that for all £ >0 the measure determined
by f+T,f(0) is singular with respect to . For such a ¢ one can construct an
feC(E;R) such that for all y>0,lim,_ | T,f(c)—<{f)le”=o00. On the other
hand, as we will show in Sect. 1, if one is less ambitious and replaces C(E; R) by
Z, then not only one can show how to choose fe% —A,€(0,0) so that (0.3)
holds for some y > 0 but even that such a choice is possible for every ye(0, gap,).
To be more precise, in Sect. 1 we prove the following theorem.

Theorem (0.4). For any one-dimensional stochastic Ising model with translation
invariant, finite range flip rates, there is uniformly exponentially fast convergence to
equilibrium in the sense that

inf lim ——log[ll T.f() =<7 1] = gap.. 0.5)

[e‘/taoo

Remark (0.6). There are several results in the literature which are closely related
to Theorem (0.3). Dobrushin [D] and Sullivan {WS] have proved general theorems
(in particular, they apply both to higher dimensional lattices and to spin-flip
processes which are not necessarily stochastic Ising models), which, when applied
to stochastic Ising models with sufficiently weak interactions (i.e., high temperature),
have conclusions similar to be one in (0.3) for all fe%. Moreover, in [H1], a
theorem which is nearly as strong as Theorem (0.4) is provided in the case when
the interaction is ferromagnetic and the flip rates are attractive. However, besides
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having more restrictive hypotheses, these earlier results fail to determine the optimal
range of y’s for which (0.3) can hold.

Remark (0.7). In [H&S3] and in [H2] there are theorems with the same
hypotheses as Theorem (0.4), but the conclusion is only that there is a ye(0, o0)
such that for all feZ,

t
ITS() =Pl SApexp [ - BE(%-—I)} te[0, o0).

Remark (0.8). As will be apparent in Sect. 1, our proof relies heavily on our
assumption that we are dealing with stochastic Ising models. We have no idea
whether one can get away without making this assumption. In fact, an interesting
open problem is to determine whether for an arbitrary one dimensional spin-flip
process (i.e. one which is not necessarily a stochastic Ising model) with translation
invariant, finite range, strictly positive flip rates there is a y > 0 for which (0.3)
holds whenever fe%. In fact it is not even known whether or not the invariant
measure is unique! At the moment, it is not at all clear what one should expect.
The only thing that is clear is that the techniques which we use here shed no light
on the more general situation.

1. Proof of Theorem (0.4)

The proof of Theorem (0.4) is accomplished by approximating the infinite system
whose semigroup is {T,:t = 0} by finite systems. In the finite systems only the spins
inside of a finite interval are permitted to change, and all other spins are held
fixed. To be more precise, let A<= Z be a finite, non-empty interval and define
D,=E,{—1,1}*>E by

o, if keA
P A0) = {1 if keZ\A.

Next, define the operator 4 on C(E 4;R) by
L4f(o)= kZA 2 @ 4(0)(f(0") —f(0)), o€E 4.

It is then an easy matter to check (see [H&S 37]) that £ is self-adjoint on L?(p ),
where

”A({w}) =lu(6k = wk’kEAlaj = 1’.]¢A)s COGEA'

Finally, let {T/*:t > 0} be the Markov semigroup of L*(u 4)-self-adjoint contractions
generated by £ 4. It will be convenient to allow T to act on functions f:E— R
by setting

T f(0)=[TA(f>PN]1(0), o€k,

Our proof of Theorem (0.4) rests on several facts about the semigroups
{T/:t >0} and the degree to which they approximate {7,:t >0} as A » Z. We will
state these facts in a sequence of lemmata and will simply cite the place in the
literature where their proofs can be found.
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Lemma (1.1). [H&S 4] There is a finite constant C, independent of A, and a map
feF—A,el0, o) such that

N (Ct)/
s - 1isns - 3 GE) e (12

where

the distance between A and the sites on which f depends
L

N

il

and L is the range of the interaction.
Before stating the next result, it will be helpful to recall the notion of a Dirichlet

form. Namely, given a Polish space M and a weakly continuous transition
probability function Q(t,x,-) which is symmetric with respect to the probability
measure m (in the sense that

o(t, x, dyym(dx) = Q(t, y,dx)m(dy) on M x M

for te(0, c0)), one can use the Spectral Theorem to check that, for each ¢eL?(m),

te(0, OO)'—>21tM< Af{ () — ¢(x)*0(t, x, dy})M(dX)E[O, 0]

is non-increasing. In fact, if S,¢(x) j d(y)0O(t, x,dy), (t, x)e(0,00) x M for ¢e

B(M; R), then each S, admits a unique extenSIOn as a self-adjoint contraction S,
on L*(m), {S,:t >0} is a strongly continuous semigroup, and

1
. < I (¢(y) - ¢(x))2Q(ta X, dY)>m(dx) 7 j j’d(E}.qs) d))Lz(m)s ¢EL2(m)a
2t i\ M [0;%0)

as t 0, where {E;:1€[0, oo)} is the spectral resolution of the identity for
— L (L is the generator of S,). In particular, when ¢eDom (L),

1 -
lim o ) ( [ (60) = d(x))*0(t, x, dy))ﬂl(dX) = — (&, Ld)r2m)-

r\.02 M\ M

The quadratic mapping

.1

pelP(mm—E(h, ¢) = llmEt*AId (Afl(fb(y) — ¢(x))*Q(t, x, dy))?ﬂ(dx)EEO, ]
tNO

is called the Dirichlet form determined by the symmetric Markov semigroup

{S,:t >0} on L*(m). The original statement of the following result was proved by

L. Gross [LG]. For a proof which covers the present setting, see [DS, Theorem

(9.10)7.

Lemma (1.3). Referring to the preceding discussion, suppose that there exists an
oe(0, 00) such that

[ %(x)log(¢*(x))m(dx) < 08 ($, §) + | § | 72m 10g [ § | Z2m) ], ELP(m),
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and set q(t) = 1 + exp [4t/a], te[0, 00). Then for every ¢peL?*(m),
18 | Lacrom = 1 | L2my»  £ELO, 00)- (1.4)

An estimate of the form in (1.4) is called a logarithmic Sobolev inequality, and
the smallest o for which (1.4) holds is called the logarithmic Sobolev constant.

In what follows, we will use &4 to denote the Dirichlet form on L?*(u,)
determined by {T/*:¢ > 0}; and, in keeping with our definition of the action of T*
on B(E;R), we define £4(f, f)=EAN[fD,, fo@,) for [E-R.

Because, for each finite A, the state space is finite and the measure p 4 charges
every point, it is not very difficult to check that there will always be an o 4€(0, )
for which (1.4) holds for u , and &% The key to our proof of Theorem (0.4) will be
the following estimate on the rate at which « , grows as A # Z.

Lemma (1.5). [H&S 3] There is a constant ye(0,00) such that, for every finite
interval A with|A|= 2 and all feL?(u,),

[ f2log f2dus<y1og(1ADES, )+ 1 f Vo log LIS Iogund (16)
E4
The proof of Theorem (0.4) is now just a matter of applying these lemmata
carefully. We begin by taking a > 0 and setting A, = [ —at, at].

Lemma (1.7). Forevery § > Othere is an a such that for every f € # and all sufficiently
large t,

[ Tof —Tdf||l.<e™® forall 0<s<t. (1.8)
Proof. By Lemma (1.1),

© k © k
nTsf—TsAtfnuéAf( ) (CS))éAf< AT EVIE
k=N.+1 k! k=N+1 k!

(1.9)

where

_ the distance between A7 and the sites on which f depends

! L

From the definition of A,, we see that if a is sufficiently large (a > 2L(0 + Ce + 1)
will do) then no matter which (finitely many) sites f depends on, N, = (6 + Ce + 1)t
when ¢ is sufficiently large. Therefore for all sufficiently large t and all 0 < s <,

ITf = Tifll S Ape V<™ W

We now take a, so large that (1.8) holds when ¢ = gap,. For the rest of this paper
A, = —apt,a,t].

In view of Lemma (1.7), proving Theorem (0.4) comes down to checking that,
for each fe# with (f> =0,

lim —~log [ T//1,]12 gap,. (1.10)

v L

The next lemma follows immediately from Lemmas (1.3) and (1.5).
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Lemma (1.11). Let

4s

¥ | os=s<,
ylog(2a0t+l)]’ =5<

qs; =1+ exp[

where y is as in Lemma (1.5) and a, is as in the preceding definition of A,. Then
Sor all f:E 4 — R and all se(0, co):

ET8 S Mgy S 1S N2y (1.12)

The following lemma is an essentially obvious consequence of the fact that
there exists a I"€(0, c0) such that, for every finite A < Z, u (o) =exp[ — I |Al]
for all o€E ,.

Lemma (1.13). There is a I' < oo such that for all finite intervals A and all functions
fiE - R,

1 oy S ™MV fll s,y forall gz 1. (1.14)

Note that since for every finite interval A we have u,(g)>0 for every
oe{—1,1}%, it follows that || f || =, = | f Il for every function f:E ,—R.
Lemma (1.15). Let s = 0 be given and set t =s* +s. Then for all {:E , - R,

A,
[T f N, < exp [j—t:l [T f ”LZ(;;A!)‘ (1.16)

S,t

Proof. Note that T/ f = TATAf and apply Lemmas (1.11) and (1.13) to T2
operating on T3 f. W

Lemma (1.17). There is a finite constant D such that, for each fe % with {f) =0,
I TE S L2unng < DU N2 + e #P2  with t=s>+s (1.18)

for all sufficiently large s.

Proof. From the definition of u , it is easily seen that there is a constant D* < oo
such that if v , is the marginal distribution of u on E , then || du 4/dv 4 ||, < D*. Thus

[ T{%‘f”%}(um): j (Ts/%‘f(a))z,um(do)

Ex,

<D [ (T [f(0))*v4,(do) = DZIJE(TsAz‘f(G))ZN(dG);

Ex,

and therefore | T3 f | 2y S DI TE S [l 120
But by Lemma (1.7)

[ T_(;.‘f ”Lz(u) S Tef ||L2(;4) + e 802
and, since || Ty f || 2 < € P2 || f || 12, While e "#2P2 < e 78272 we get the desired
conclusion from this. M

After combining (1.16) with (1.18), we have, for every f €, that for all sufficiently
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large se(0, co):

I'|A,
1T S éeXp[—‘—\]D( 1f I 2y + Dexp [ — gap, s*], (1.19)

S,t

where t =52+ s.
Finally note that, since |A,| < 2a,(s + s?) + 1 and

=1+4ex 4s
Qe = Pl Tog 2ag(s + 52 + 1)

when t =%+,
A
M—>O (t=s%>+5) as s—oo. (1.20)

S,t

Hence, because (s?/s* + s)— 1, (1.10) follows from (1.19) and (1.20).

Concluding Remark

As we have said before, the key to this proof is the logarithmic Sobolev inequality
in Lemma (1.5). The reason why this logarithmic Sobolev inequality is sufficient
for our purposes is that the logarithmic Sobolev constant grows at most
logarithmically fast with the length of the interval. Actually, it may very well be
that, for these one-dimensional Ising models, the logarithmic Sobolev constant
does not really diverge as A ~ Z; but, at the moment, we cannot say one way or
the other.

In contrast to the situation with the logarithmic Sobolev constant, one can
show that although an ordinary Sobolev inequality holds for each finite interval
the corresponding Sobolev constant blows up exponentially fast as A /' Z.
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