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Large deviation theory provides a framework to understand macroscopic fluctuations
and collective phenomena in many-body nonequilibrium systems in terms of microscopic
dynamics. In these lecture notes we discuss the large deviation statistics of the current,
a central observable out of equilibrium, using mostly macroscopic fluctuation theory
(MFT) but also microscopic spectral methods. Special emphasis is put on describing the
optimal path leading to a rare fluctuation, as well as on different dynamical symmetry
breaking phenomena that appear at the fluctuating level. We start with a brief overview
of the statistics of trajectories in driven diffusive systems as described by MFT. We then
discuss the additivity principle, a simplifying conjecture to compute the current distri-
bution in many one-dimensional (1d) nonequilibrium systems, and extend this idea to
generic d-dimensional driven diffusive media. Crucially, we derive a fundamental re-
lation which strongly constrains the architecture of the optimal vector current field in
d dimensions, making manifest the spatiotemporal nonlocality of current fluctuations.
Next we discuss the intriguing phenomenon of dynamical phase transitions (DPTs) in cur-
rent fluctuations, i.e. possibility of dynamical symmetry breaking events in the trajectory
statistics associated to atypical values of the current. We first analyze a discrete particle-
hole symmetry-breaking DPT in the transport fluctuations of open channels, working
out a Landau-like theory for this DPT as well as the joint statistics of the current and an
appropriate order parameter for the transition. Interestingly, Maxwell-like violations of
additivity are observed in the non-convex regimes of the joint large deviation function.
We then move on to discuss time-translation symmetry breaking DPTs in periodic sys-
tems, in which the system of interest self-organizes into a coherent traveling wave that
facilitates the current deviation by gathering particles/energy in a localized condensate.
We also shed light on the microscopic spectral mechanism leading to these and other
symmetry breaking DPTs, which is linked to an emerging degeneracy of the ground state
of the associated microscopic generator, with all symmetry-breaking features encoded in
the subleading eigenvectors of this degenerate subspace. The introduction of an order
parameter space of lower dimensionality allows to confirm quantitatively these spectral
fingerprints of DPTs. Using this spectral view on DPTs, we uncover the signatures of
the recently discovered time-crystal phase of matter in the traveling-wave DPT found
in many periodic diffusive systems. Using Doob’s transform to understand the underly-
ing physics, we propose a packing-field mechanism to build programmable time-crystal
phases in driven diffusive systems. We end up these lecture notes discussing some open
challenges and future applications in this exciting research field.
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Before I came here I was confused about this subject. Having listened to your lecture I am still
confused. But on a higher level. Enrico Fermi

The most exciting phrase to hear in science, the one that heralds the most discoveries, is not
“Eureka!” but “That’s funny. . . ” Isaac Asimov
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1 Introduction

Nonequilibrium phenomena appear ubiquitously in nature. Despite their widespread presence
and significance, a comprehensive bottom-up approach that predicts nonequilibrium macro-
scopic behavior from microscopic physics, similar to what equilibrium statistical mechanics
provides, is still missing. This gap exists because of the inherent complexity in merging statis-
tical methods with dynamical processes, which are always crucial in nonequilibrium scenar-
ios [1–6]. The absence of such a framework significantly limits our ability to manipulate, con-
trol, and engineer many natural and artificial systems which typically operate under nonequi-
librium conditions. It is nowadays recognized that macroscopic fluctuations, along with their
statistics and associated structures, are key to understanding nonequilibrium physics [1,2,6,7].
The theory of large deviations [8] has emerged as the natural framework of this new under-
standing, with large deviation functions (LDFs) measuring the probability of fluctuations and
the optimal paths sustaining these rare events as central objects in the theory. Out of equilib-
rium, LDFs play a role similar to that of thermodynamic potentials in equilibrium systems [1,2],
though these LDFs inherit the intricacies of nonequilibrium behavior in the form of long-range
correlations, non-local behaviors, etc. Thus, the long-sough general theory of nonequilibrium
phenomena is currently envisaged as a theory of macroscopic fluctuations, making the study
and understanding of LDFs and the associated optimal paths a central focus in theoretical
physics. This paradigm has led to a number of groundbreaking results valid arbitrarily far
from equilibrium, many of them in the form of fluctuation theorems [9–14] or nonequilibrium
equalities [15–19], but also Clausius-like inequalities [20, 21], thermodynamic uncertaintly
relations [22–25], etc.

A crucial aspect of this emerging paradigm is identifying the macroscopic observables that
characterize nonequilibrium behavior. The system of interest often conserves locally certain
quantities (such as particle density, energy, momentum, charge, etc.), and the key nonequi-
librium observable is hence the current or flux the system develops in response to an external
driving as e.g. boundary-induced gradients or external fields. In this way, the understanding
of current statistics in terms of microscopic or mesoscopic dynamics has become one of the
central goals of nonequilibrium statistical physics, sparking an extensive research effort that
has led to some remarkable results [1,2,26–58].

The typical problem we will be interested in is that of a channel of length L connecting
two particle reservoirs at different densities (or chemical potentials), see Fig 1 for a sketch of
this setting. Particles might be also driven in some preferential direction by an external field
E. In this situation one expects the appearance of a particle current flowing typically from
the high density reservoir to the low density one [1, 2, 5]. If we monitor the total current Qτ
flowing during a time τ, we expect a behavior as the one depicted in the bottom left panel of
Fig. 1, with the cumulative current increasing approximately linearly in time with unavoidable
random fluctuations due to the stochastic/chaotic nature of the particle dynamics. However
the net current (or total current per unit time), q = Qτ/τ, will converge as time increases
to a well defined value, limτ→∞ q = 〈q〉, given by the well known Fick’s law of diffusion, i.e
proportional to the density gradient in the channel and the external driving field, if any [1].
If we perform many realizations of this experiment for a long but finite τ, each of them will
give a different result for the cumulative current Qτ due to the aforementioned fluctuations,
see bottom-left panel in Fig. 1, thus leading to a distribution of the time-averaged current q
captured by a probability density function (pdf) Pτ(q), see bottom-right panel in Fig. 1. In
most cases of interest, this probability can be shown to obey a large-deviation principle for long
times τ and large system sizes L [1,2,44], i.e. Pτ(q) scales in this limit as

Pτ(q)� e+τLG(q) , (1)
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Figure 1: An interesting problem. Top panel: A channel of length L connects two
reservoirs at different densities. Particles might be also driven in some preferential
direction by an external field E. Due to the density gradient, a particle current ensues.
Bottom left panel: Different realizations of the experiment for long but finite time τ
lead to different values of the cumulative current Qτ and hence to a distribution of
the time-averaged current q =Qτ/τ, as captured by the probability density function
(pdf) Pτ(q). Bottom right panel: Pτ(q) obeys a large-deviation principle, scaling
exponentially with time and the system size, and the current LDF G(q) captures the
probability of both typical and rare current fluctuations.

where the symbol "�" represents asymptotic logarithmic equality, i.e.

lim
τ→∞

1
τ

ln Pτ(q) = G(q) . (2)

The function G(q)≤ 0 defines the current large deviation function (LDF), and its typical shape
is shown in the bottom-right panel in Fig. 1. This LDF is a measure of the (exponential) rate
at which the probability of observing an empirical current q –appreciably different from its
steady-state value 〈q〉– decays as both τ and L increase, and captures the concentration of
the probability measure Pτ(q) around 〈q〉 as both τ, L → ∞. Note that this implies that
G(〈q〉) = 0. Most realizations of our long (but finite) time experiment will yield values of q
around the average value 〈q〉, i.e. close to the peak of Pτ(q). However, if we perform many
measurements, few times we may find surprising results, as e.g. realizations where after a
long time τ the cumulative current is negative, i.e. where a net flow of particles from the low
density reservoir to the high density one has been maintained during a long time. These rare
events populate the tails of the distribution Pτ(q), and despite the popular belief, they do not
violate any fundamental physical principle (as e.g. the second law of thermodynamics). They
are simply very, very unlikely, the more the longer the observation time τ is (and/or the larger
the system size L is).

These rare events codify interesting physics, important to understand nonequilibrium be-
havior. A particularly interesting observable is the typical or dominant path in phase space
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responsible of a given current fluctuation. For instance, these optimal paths reflect and in-
herit the symmetries of microscopic physics at the mesoscopic level, the main example being
microscopic time-reversibility, which implies the invariance of optimal paths against current
inversions q↔−q. These (and other) symmetry properties of optimal paths can be then used
to derive general fluctuation theorems [9–13,46,59–65].

Other times, when large enough fluctuations come about, the associated optimal path
or trajectory may change drastically, in a singular manner, reflecting an underlying dynamic
phase transition (DPT) at the fluctuating level [14,29,43,44,52,53,66–71]. Interestingly, some
dynamical phases may display emergent order and collective rearrangements in their trajecto-
ries, including symmetry-breaking phenomena [14,29,43,44], while the LDFs controlling the
statistics of these fluctuations exhibit nonanalyticities and Lee-Yang singularities [72–79] at
the DPT reminiscent of standard critical behavior. In addition to their conceptual importance,
DPTs play also a key role in understanding the physics of different systems, from glass for-
mers [69, 80–86] to superconducting transistors and micromasers [87, 88]. There have been
also recent applications of DPTs to design quantum thermal switches [89–91], i.e. quantum
devices where the heat current flowing between hot and cold reservoirs can be completely
blocked, modulated or turned on at will. Remarkably, rare events can be made typical using
Doob’s h-transform [92–95] or external fields with optimal dissipation [2]. This can be then
used to exploit existing DPTs to engineer and control complex systems with a desired statistics
on demand [96], for instance to build time crystal phases in nonequilibrium matter [97–103].

These research efforts have been aided by the emergence of powerful tools capable of
delving into the steady-state and fluctuating behavior of many-body nonequilibrium systems.
These tools, which include advanced rare-event simulation techniques [31, 104, 105], spec-
tral methods for microscopic dynamical analysis [8, 80, 81, 90, 93, 101, 102, 106, 107], and a
compelling macroscopic fluctuation theory [1,2,26,28,32], among others, are opening new av-
enues of research into nonequilibrium physics. The combined use of these tools allow, among
other things, to estimate with precision the probability of both typical and rare current fluctu-
ations, offering also a complete picture of the optimal (or most likely) path that the system of
interest follows in order to maintain one of these current fluctuations, including the possible
emergence of DPTs, and the path symmetries that follow from microscopic dynamics. These
lecture notes focus on understanding the properties and spatiotemporal structure of these op-
timal paths.

In order to achieve this general objective, we will first provide a brief overview of the
statistical physics of trajectories and macroscopic fluctuation theory [2]. We will next de-
scribe a simplifying conjecture to compute the current LDF and the associated optimal paths
in one-dimensional (1d) nonequilibrium systems, known as the additivity principle [27, 36].
We will then explain in detail how to generalize this conjecture to higher-dimensional sys-
tems [50, 53]. In particular, we will show how the system of interest uses the extra degrees
of freedom at hand to optimize the probability of a rare event, in particular by developing a
nontrivial structure in its hydrodynamic fields. We will then move on to study spontaneous
symmetry-breaking at the fluctuating level [108]. We will do so first in open nonequilibrium
systems connected to boundary reservoirs, possibly at different densities. We will show how,
under certain symmetry conditions, a dynamical phase transition appears in the current statis-
tics of some open systems [52,71,102,109], accompanied by a discrete Z2-symmetry breaking
phenomenon. Next we will discuss DPTs in periodic structures [14,43,102,110], where trav-
eling density waves appear as optimal paths for large enough current fluctuations, breaking
continuous time-translation symmetry. The previous results will be discussed at the hydrody-
namic level, using macroscopic fluctuation theory and local stability analysis as main tools.
We will provide a microscopic, spectral point of view on these symmetry-breaking DPTs in the
next section, where we will describe the general spectral mechanism giving rise to continuous
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DPTs in many body Markov systems, showing in detail how the different dynamical phases
emerge from the specific structure of the leading eigenvectors of a deformed generator. This
microscopic, spectral description provides a picture complementary to the field-theoretic MFT
scenario. Finally, and as a proof of concept, we will combine these microscopic, spectral meth-
ods with hydrodynamic and MFT tools to show how to build continuous time crystal phases
in many-body systems from existing DPTs in their current statistics.

The material covered in these lecture notes is mostly published in different papers else-
where, both by the author and collaborators as well as main scientist working in the field. In
this sense, the main references we will be inspired by are [1,2,14,27,36,38,43,44,50,52,53,
61,71,101–103,109,110] However, these lecture notes will make a special effort to convey all
main ideas and methods in a self-contained, pedagogic manner, skipping as fewer details as
possible without boring the reader, and trying to connect in a comprehensive way the different
results to obtain a broader picture of this fascinating corner of knowledge.

2 Statistics of trajectories and macroscopic fluctuation theory

In this section we will review the statistical physics of an ensemble of trajectories conditioned
to a given total current Qτ flowing through the system of interest over a long time τ, as
described in the typical example of previous section. In order not to clutter our notation and
explain the approach in full detail, we particularize our discussion to one-dimensional (1d)
systems, though extensions to arbitrary dimension and vector currents are straightforward and
will be discussed later on.

At the mesoscopic level, most of the systems whose dynamical fluctuations we are inter-
ested in can be described by a locally-conserved density field ρ(x , t), representing a density of
particles, energy, etc., which evolves in time according to a fluctuating hydrodynamic equation.
This can be seen as a continuity equation

∂tρ + ∂x j = 0 , (3)

coupling the time variation of the local density field ρ(x , t) with the gradient of a fluctuating
local current j(x , t). Space and time variables has been already scaled diffusively, i.e. x =
x̃/L ∈ [0, 1] and t = t̃/L2, where x̃ and t̃ are the microscopic space and time variables,
respectively, and L is the system size. This current field typically obeys Fick’s (or Fourier’s)
law [1,2,5],

j(x , t) = −D(ρ)∂xρ(x , t) +σ(ρ)E + ξ(x , t) , (4)

where D(ρ) and σ(ρ) are the diffusivity and mobility transport coefficients, respectively, and
E is a possible external field applied on the system of interest. These transport coefficients,
which are typically nonlinear functions of the local density field depending on the microscopic
details of the model at hand, can be calculated in many cases using simplifying approximations
such as the local equilibrium hypothesis [111–113]. They are related via a local Einstein
relation D(ρ) = f ′′0 (ρ)σ(ρ), with f0(ρ) the equilibrium free energy of the system at hand.
The stochastic field ξ(x , t) in Eq. (4) is a Gaussian white noise, with zero average 〈ξ〉= 0 and
delta-correlated in space and time,

〈ξ(x , t)ξ(x ′, t ′)〉=
σ(ρ)

L
δ(x − x ′)δ(t − t ′) . (5)

This noise term captures all the fast degrees of freedom which have been integrated out in the
coarse-graining procedure going from microscopic physics to the mesoscopic hydrodynamic
description of Eqs. (3)-(4). The system size L is typically a large parameter, L� 1, so the noise
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term will be weak, causing the selection of an optimal path among all possible trajectories
compatible with a given fluctuation (see below). To end the description, these mesoscopic
evolution equations must be supplemented by appropriate boundary conditions, which can be
either periodic or open, depending on the particular problem of interest. For the time being,
and having in mind the typical problem described in the introduction for the sake of clarity,
we will consider open boundary conditions as corresponding to a system coupled to boundary
reservoirs, so ρ(0, t) = ρ0 and ρ(1, t) = ρ1 ∀t ∈ [0,τ]. Later on we will consider other
geometries.

At this mesoscopic level, a system trajectory is specified by the values of the density and
current fields at all points of space during a given period of time [0,τ], i.e. {ρ(x , t), j(x , t)}τ0 .
The probability P({ρ, j}τ0) of any trajectory can be computed using a path integral formalism
[1,2,44], and scales in the large-size limit as

P({ρ, j}τ0)� e+L Iτ[ρ, j] , (6)

where Iτ[ρ, j] is the well-known macroscopic fluctuation theory (MFT) action [2]

Iτ[ρ, j] = −
∫ τ

0

d t

∫ 1

0

∗

d x

�

j + D(ρ)∂xρ −σ(ρ)E
�2

2σ(ρ)
. (7)

The probability measure (6)-(7) represents the ensemble of space-time trajectories at this
mesoscopic level of description, and it is nothing but the Gaussian cost of the white noise
field responsible of the excess current fluctuation, ξ(x , t) = j(x , t) + D(ρ)∂xρ(x , t)−σ(ρ)E,
see Eq. (4). The asterisk ∗ in the MFT action (7) means that the fields ρ(x , t) and j(x , t)
are of course not independent, as they are coupled via the continuity equation constraint,
∂tρ + ∂x j = 0, see Eq. (3), so Iτ[ρ, j]→−∞ for trajectories for which this constraint is not
satisfied. We will drop off this ∗ eventually and assume the continuity constraint implicitly (or
impose it explicitly).

Interestingly, for each fixed trajectory {ρ(x , t), j(x , t)}τ0 , we can compute an associated
empirical space&time-averaged current

q =
1
τ

∫ τ

0

d t

∫ 1

0

d x j(x , t) . (8)

The probability of a given current q can be now obtained by summing over all trajectories
compatible with the prescribed current and the known constraints. This follows from the path
integral

Pτ(q) =

∫

Dρ D j P({ρ, j}τ0) δ (∂tρ + ∂x j) δ

�

q−τ−1

∫ τ

0

d t

∫ 1

0

d x j(x , t)

�

(9)

=

∫

Dρ D j e−L
∫ τ

0 d t
∫ 1

0 d x ( j+D(ρ)∂xρ−σ(ρ)E)2
2σ(ρ) δ (∂tρ + ∂x j) δ

�

q−τ−1

∫ τ

0

d t

∫ 1

0

d x j(x , t)

�

,

where the Dirac delta-functionals impose explicitly the different constraints. As stated above,
for long τ and large L this probability obeys a large-deviation principle of the form

Pτ(q)� e+τLG(q) . (10)

The current LDF G(q) can be thus obtained from the MFT action in a saddle-point calculation
for large L and τ, i.e. by minimizing the action functional (7) over all trajectories sustaining
such current,

G(q) = − lim
τ→∞

1
τ

min
{ρ, j}τ0

∗
∫ τ

0

d t

∫ 1

0

d x

�

j + D(ρ)∂xρ −σ(ρ)E
�2

2σ(ρ)
, (11)
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where the ∗ means again that the minimization procedure must be compatible with the pre-
scribed constraints, i.e. the continuity equation ∂tρ + ∂x j = 0 ∀x ∈ [0, 1] and ∀t ∈ [0,τ],
the empirical current q = τ−1

∫ τ

0 d t
∫ 1

0 j(x , t), boundary conditions, etc. The optimal trajec-
tory {ρq(x , t), jq(x , t)}τ0 solution of this variational problem defines the optimal path that the
system of interest follows in mesoscopic phase space to sustain a current fluctuation q.

This MFT calculation leads to a hard variational problem whose general solution remains
challenging in most cases. Therefore a main research path has been to explore different solu-
tion schemes and simplifying hypotheses. This is the case for instance of the additivity prin-
ciple, to be described in next subsection, which can be justified under certain conditions and
used within MFT to obtain explicit predictions for the current LDF and the associated optimal
path. As usual in physics, it is as important to formulate a reasonable conjecture as to know its
range of validity. As we will see, the additivity principle may be eventually violated for large
enough fluctuations, but quite remarkably this additivity breakdown, which is well character-
ized within MFT, proceeds via a dynamical phase transition at the fluctuating level involving
a symmetry breaking event. More on this issue below.

2.1 An additivity principle for current fluctuations in 1d

The additivity principle is a conjecture, first proposed by T. Bodineau and B. Derrida [27], that
enables the explicit calculation of the current statistics in 1d diffusive systems in contact with
two boundary reservoirs at arbitrary densities/temperatures. Its name refers to an additivity
property of current fluctuations in 1d systems when slicing the system into different small
subsystems [27, 38, 114]: the probability of a current fluctuation factorizes, once maximized
over the contact density between slices, and this implies a variational additivity property for
the current LDF [27,38].

Within the context of MFT [2, 44], the additivity principle can be better understood as a
special feature of the optimal path to a current fluctuation, well supported on physical grounds.
Indeed, in many cases, the optimal path to a current fluctuation turns out to be (mostly) time-
independent, except for some short initial and final transients. This time-independence con-
jecture can be shown to be mathematically equivalent to the additivity principle of Bodineau
and Derrida [27]. In this way, under this assumption the optimal fields may have at most
only spatial structure, i.e. ρq(x) and jq(x). Now, because the continuity equation constraint,
∂tρq + ∂x jq = 0, it is immediate to show that under this time-independence hypothesis the
optimal current field jq(x) is just a constant across the whole 1d system. And due to the con-

straint on the space&time-averaged current, q =
∫ 1

0 jq(x) d x , this constant is just the empirical
current,

jq(x) = q . (12)

Note that this is just a property of 1d systems. As soon as we move to d > 1, the time-
independence of optimal profiles together with the continuity constraint will lead to divergence-
free (but not necessarily constant) optimal current fields. We will show how d-dimensional
many-body systems use this extra freedom to maximize the probability of a rare fluctuation.

The physical picture associated to the additivity principle is that of a many-body system
that, after a short transient time at the beginning of the large deviation event (negligible for
the probability measure of the long-time path), settles into a time-independent state with a
structured density field, which can be different from the stationary one, and a spatially uniform
current field equal to q. This particular solution is expected to minimize the cost of a current
fluctuation at least for small and moderate deviations from the average behavior. Under this
assumption, the variational problem for the current LDF G(q) in Eq. (11) reduces to

G(q) = −min
ρ(x)

∫ 1

0

d x
[q+ D(ρ)∂xρ −σ(ρ)E]

2

2σ(ρ)
, (13)
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or equivalently G(q) = −minρ(x)Fq(ρ), where Fq(ρ) is the integral in the right-hand side
(rhs) of the previous equation. To derive a differential equation for the optimal density profile
ρq(x) that solves the above variational problem, we need to perform the functional derivative
of the above expression and solve for δFq(ρ)/δρ = 0. For that we perturb the density field,
ρ→ ρ +δρ, and write the resulting functional as

Fq(ρ +δρ)≈ Fq(ρ) +

∫ 1

0

�

δFq(ρ)

δρ

�

δρ(x)d x . (14)

We leave this functional derivative as an excercise to the interested (and/or unfamiliarized)
reader, just note that (i) it is typically easier to perform the functional derivative after expand-
ing the [. . .]2 in Eq. (13), and (ii) integration by parts is needed for the terms with ∂xδρ to
reach an expression with the structure of Eq. (14). After some simplifications, the differential
equation for the optimal density profile ρq(x) is

�

D(ρ)2

σ(ρ)

�

∂ 2
x ρ +

�

D(ρ)2

2σ(ρ)

�′

(∂xρ)
2 − q2

�

1
2σ(ρ)

�′
−

E2

2
σ′(ρ) = 0 , (15)

where A′(ρ) means derivative with respect to the argument, and we are abusing language
somewhat when identifying ∂xρ = dρ(x)/d x = ρ′(x). Multiplying all terms in the previous
equation by ∂xρ, we have

�

D2

σ

�

(∂xρ)(∂
2
x ρ) +

�

D2

2σ

�′

(∂xρ)
3 − q2

�

1
2σ

�′
∂xρ −

E2

2
σ′∂xρ = 0 . (16)

The first two terms in the lhs just correspond to ∂x[
D2

2σ (∂xρ)2]. Noting also that ( 1
2σ )
′∂xρ =

∂x(
1

2σ ) and σ′∂xρ = ∂xσ(ρ), we arrive at

∂x

�

D2

2σ
(∂xρ)

2 −
q2

2σ
−

E2

2
σ

�

= 0 , (17)

which can be integrated once to obtain

D2(ρ)
�

dρ(x)
d x

�2

= q2 + 2σ(ρ) K(q2, E2) + E2σ2(ρ) , (18)

where K(q2, E2) is an integration constant which is fixed by one of the boundary conditions
for the density field, ρ(0) = ρ0 or ρ(1) = ρ1, the other one being used as boundary condition
for the first-order ODE (18). In what follows we assume ρ0 > ρ1 without loss of generality. In
this way, the solution to Eq. (18) is the optimal (time-independent) density profile ρq(x) that
the system adopts to sustain a current fluctuation q under the additivity conjecture [27].

A first observation is that this optimal profile is independent of the sign of the current
and/or the external field, i.e. ρq(x) is invariant under the changes q→−q and E→−E. This
is a rather counter-intuitive result at first, which is ultimately a reflection of the time reversibil-
ity of microscopic dynamics at the mesoscopic, fluctuating level. Indeed, for each microscopic
forward path compatible with a fluctuation q, there exists a backward path, directly related
to the forward path by time reversibility, leading to a current −q. Note however that, al-
though ρq(x) = ρ−q(x), the probability of these two different current fluctuations is typically
(exponentially) different, Pτ(q) 6= Pτ(−q), see Eqs. (10) and (13), though they are directly re-
lated. In fact, we can now use the invariance of the optimal path under changes in the current
(and/or external field) signs to formulate a generalized fluctuation theorem [9–13, 59–61].
Extending our previous notation to write the current LDF under an external field E as GE(q)

9
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and the optimal density profile responsible of this fluctuation, solution of Eq. (18), as ρq,E(x),
we can write

GE(q) = −
∫ 1

0

d x

�

q+ D(ρq,E)∂xρq,E −σ(ρq,E)E
�2

2σ(ρq,E)
, (19)

see Eq. (13). Introducing now two indices α,β = ±1, and using the optimal profile invariance,
ρq,E(x) = ρβq,αE(x), it is easy to show from Eq. (19) that

GE(q)− GαE(βq) = (1−α)γE − (1− β)εq+ (1−αβ)Eq , (20)

where we have defined two constants

γ=

∫ ρ1

ρ0

D(ρ)dρ , ε=

∫ ρ1

ρ0

D(ρ)
σ(ρ)

dρ . (21)

In particular, for α = +1 and β = −1 we recover the standard Gallavotti-Cohen fluctuation
theorem GE(q)− GE(−q) = 2(E − ε)q, relating the probability of a current fluctuation q and
the reversed event −q [9–12,59].

Equation (19), together with (18), completely determines the current distribution, which
is in general non-Gaussian except for small current fluctuations around the average 〈q〉, as
dictated by the central limit theorem. We can now analyze the structure of the optimal path by
looking at its governing differential equation (18). In the simplest case, when the integration
constant K = K(q2, E2) is large enough for the rhs of Eq. (18) not to vanish (something that
happens for currents close enough to the average), the optimal profile ρq(x) will be strictly
monotone, with a negative slope ∀x ∈ [0, 1] (since we are assuming ρ0 > ρ1), so

dρ(x)
d x

= −
1

D(ρ)

Æ

q2 + 2Kσ(ρ) + E2σ2(ρ) . (22)

We can integrate this equation to obtain an implicit equation for the constat K in this regime.
Indeed, writing (22) as a differential form

d x =
−D(ρ)

p

q2 + 2Kσ(ρ) + E2σ2(ρ)
dρ , (23)

and integrating this expresion in the whole interval x ∈ [0, 1] we find

1=

∫ ρ0

ρ1

D(ρ)
p

q2 + 2Kσ(ρ) + E2σ2(ρ)
dρ , (24)

which just gives K in terms of q2 and E2 in this monotone regime. Using the differential form
(23) to change variables from x to ρ in the integral (19) for the current LDF, and using Eq. (22)
to write explicitly ∂xρq,E in this regime, we find the following expression for the current LDF
in the regime of monotonous optimal profiles

GE(q) =

∫ ρ0

ρ1

D(ρ)
σ(ρ)

�

(q− E)−
q2 + Kσ(ρ) + E2σ2(ρ)− Eqσ(ρ)

p

q2 + 2Kσ(ρ) + E2σ2(ρ)

�

dρ . (25)

On the other hand, for K < 0 the optimal density profile may exhibit some extrema, i.e. the
rhs of Eq. (18) may vanish at some points x∗ where ∂xρ|x∗ = 0, i.e.

q2 + 2Kσ(ρ∗) + E2σ2(ρ∗) = 0 , (26)

where ρ∗ = ρ(x∗). To further advance and analyze the shape of the non-monotonous optimal
density profiles, the number of extrema, etc. we would need to specify the particular form

10
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of the diffusivity and mobility transport coefficients which characterize the particular model
at hand. This endeavor lies outside the scope of the present lecture notes, as it is model-
dependent, but we refer the interested reader to more specialized literature, as e.g. Refs.
[1, 2, 27, 36, 38, 40, 44, 115–118] and references therein, for detailed discussions of this issue
in particular models. In all cases, the predictions based on the additivity principle have been
confirmed (within its range of validity) against detailed simulations of current statistics in
these 1d microscopic transport models.

As a final remark, note that the current LDF obtained from these calculations in different
models of transport typically exhibits linear tails for large enough |q|, i.e. GE(q)∝−|q| for |q−
〈q〉| � 1. This happens e.g. for the Kipnis-Marchioro-Presutti (KMP) model of heat transport
[38,114,119], the weakly-asymmetric simple exclusion process (WASEP) [43,120–122], etc.
These linear tails mean that large current fluctuations are far more probable than anticipated
from the central limit theorem prediction. Indeed, the system adapts its density profile to
maximize the probability of these rare events.

3 What about d > 1? Vector current statistics and a weak additiv-
ity principle

One-dimensional systems constitute the ideal ground where to start exploring complex ques-
tions in many-body physics, but eventually the interest shifts back to more realistic high di-
mensional systems, d > 1, where the interplay between many-body cooperative phenomena
and the higher dimensionality can lead to intricate phenomenology.

This is the case of the problem of interest in these lecture notes, i.e. the understanding of
current statistics in driven diffusive systems. In particular, we want to generalize the Aditivity
Principle of the previous section to d > 1. For that, we consider a broad class of d-dimensional
driven diffusive systems characterized by a density field ρ(r, t), with r ∈ Λ ≡ [0, 1]d and
t ∈ [0,τ], which evolves in time according to the fluctuating hydrodynamics equation [1,2,44]

∂tρ(r, t) +∇ ·
�

−D(ρ)∇ρ(r, t) +σ(ρ)E+ ξ(r, t)
�

= 0 . (27)

The vector field j(r, t) ≡ −D(ρ)∇ρ(r, t) +σ(ρ)E+ ξ(r, t) is a fluctuating current, with E an
external driving field, so Eq. (27) is just a d-dimensional continuity equation equivalent to
Eq. (3) in 1d. The deterministic part of this current field j(r, t) is given by the d-dimensional
version of Fick’s law under external driving. As before, the stochastic vector field ξ(r, t) is a
Gaussian white noise term with zero average, 〈ξ(r, t)〉= 0, and variance

〈ξα(r, t)ξβ(r
′, t ′)〉=

σ(ρ)
Ld

δαβδ(r− r′)δ(t − t ′) ,

with L the system size in natural units, and α,β ∈ [1, d]. Before continuing, let us mention that
the our treatment here can be generalized to anisotropic driven diffusive systems by promoting
the diffusivity and mobility transport coefficients from scalars to matrices, i.e. D̂(ρ)≡ D(ρ)Â
and σ̂(ρ) = σ(ρ)Â, with Â a diagonal anisotropy matrix with components Âαβ = aαδαβ ,
α,β ∈ [1, d]. However, in order to keep our discussion simple, we will stick to isotropic
systems for which the diffusivity and mobility are just simple scalar functions of the local
density, and refer the interested reader to Refs. [50,53] for a more technical discussion on the
role of anisotropy (see also [56]).

The probability of observing a particular trajectory {ρ(r, t), j(r, t)}τ0 of duration τ for the
density and current fields can we written starting from the Fokker-Planck description of the
Langevin equation (27). This probability scales [1,2,44] in a large deviation form P({ρ, j}τ0)�
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exp(+Ld Iτ [ρ, j]), with a MFT action equivalent to that of 1d systems, see Eq. (7),

Iτ [ρ, j] = −
∫ τ

0

d t

∫ ∗

Λ

dr

�

j+ D(ρ)∇ρ −σ(ρ)E
�2

2σ(ρ)
. (28)

Here J (r, t) ≡ j(r, t) + D(ρ)∇ρ(r, t)−σ(ρ)E is just the excess current, i.e. the departure of
the current vector field j(r, t) from its constitutive form −D(ρ)∇ρ + σ(ρ)E. As before, the
asterisk ∗ in the MFT action (28) represents the unavoidable constraints, i.e. that the fields
ρ(r, t) and j(r, t)must be coupled via the continuity equation at every point of space and time,
∂tρ+∇ · j= 0, as well as the appropriate boundary conditions. Indeed, for trajectories {ρ, j}τ0
not obeying these constraints Iτ [ρ, j]→−∞.

The probability Pτ(q) of observing a space&time-averaged empirical vector current

q=
1
τ

∫ τ

0

d t

∫

Λ

dr j(r, t) , (29)

is obtained by summing up the probability of all trajectories {ρ, j}τ0 compatible with a fixed q,
i.e.

Pτ(q) =

∫

DρDj P
�

{ρ, j}τ0
�

δ (∂tρ +∇ · j) δ
�

q−τ−1

∫ τ

0

d t

∫

Λ

dr j

�

, (30)

The Dirac δ-functionals guaranteeing the contraints can be implemented explicitly via their
Fourier-Laplace representation [53], namely

δ

�

q−τ−1

∫ τ

0

d t

∫

Λ

dr j

�

=

∫

dλe−Ldλ·[τq−
∫ τ

0 d t
∫

Λ
dr j(r,t)] , (31)

δ (∂tρ +∇ · j) =
∫

Dψe−Ld
∫ τ

0 d t
∫

Λ
drψ(r,t)(∂tρ+∇·j) ,

where ψ(r, t) and λ act as auxiliary fields that allow to implement the constraints (as e.g.
Lagrange multipliers). In this way the vector current statistics can be written as an extended
path integral

Pτ(q) =

∫

DρDjDψ dλ exp
�

+LdIτ [ρ, j,ψ,λ]
�

(32)

where the modified MFT action reads

Iτ [ρ, j,ψ,λ] = −
∫ τ

0

d t

∫

Λ

dr





�

j+ D(ρ)∇ρ −σ(ρ)E
�2

2σ(ρ)
+ψ (∂tρ +∇ · j) +λ · [q− j]



 .

(33)
For long times and large system sizes, the probability density function Pτ(q) obeys a large de-
viation principle Pτ(q)� exp[+τLd G(q)]. A steepest descent (or weak noise, Laplace method,
etc.) calculation then leads to the following variational problem for the current LDF,

G(q) = lim
τ→∞

1
τ

max
{ρ,j,ψ,λ}τ0

Iτ [ρ, j,ψ,λ] . (34)

3.1 Structure of the optimal path in d > 1

The set
�

ρq, jq,ψq,λq

�

of optimal fields which solve the variational problem (34) define the
most probable path leading to a vector current fluctuation q. Equations for these optimal fields
can be derived now by functional differentiating the modified action (33) with respect to the
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different fields. For instance, by varying over the density field, ρ(r, t) → ρ(r, t) + δρ(r, t),
and expanding the resulting functional as in Eq. (14) above, we arrive at the following partial
differential equation (note that, as in 1d, integration by parts is needed to get rid of the terms
with ∇δρ(r, t))

∂tψq = −

�

D2
q

2σq

�′
�

∇ρq

�2 −

�

D2
q

σq

�

∇2ρq −
�

Dq

σq

�

∇ · jq −
σ′q

2σ2
q

j2q +
σ′q

2
E2 , (35)

where we have defined Dq = D(ρq) and σq = σ(ρq). Functional differentiating Eq. (33) with
respect to the current field, i.e. perturbing j(r, t)→ j(r, t) +δj(r, t), leads to

jq + Dq∇ρq −σqE= σq

�

λq +∇ψq

�

(36)

where the lhs is just the optimal excess current J q defined above. Finally, variations over the
auxiliary field ψ(r, t)→ψ(r, t) + δψ(r, t) impose the continuity constraint ∂tρq +∇ · jq = 0,
while variations oveλ lead to the constraint on the empirical current q= τ−1

∫ τ

0 d t
∫

Λ
dr jq(r, t).

The above equations can be interpreted in simple terms to understand the physical meaning
of the optimal auxiliary fields λq and ψq solution of this variational problem. Indeed, we
can use the local Einstein formula D(ρ) = σ(ρ) f ′′0 (ρ), relating the diffusivity and mobility
transport coefficients via the system equilibrium free-energy density f0(ρ), to write Fick’s law
under external driving for the optimal fields as

−Dq∇ρq +σqE= σq

�

E−∇
�

δF0

δρq

��

, (37)

where F0(ρ) =
∫

Λ
dr f0(ρ) is the equilibrium free energy functional of the system of interest.

Using this in Eq. (36) we thus obtain that the optimal current field can be written as

jq = σq

�

(E+λq)−∇
�

δF0

δρq
−ψq

��

. (38)

In this way, comparing this expression with Eq. (37), it becomes clear that λq andψq(r, t) can
be interpreted respectively as the additional constant field (added to E) and structured driving
(supplementing −δF0/δρq) necessary to obtain the current field jq(r, t) within Fick’s consti-
tutive law. Alternatively, ψq can be seen as the (optimal) Legendre multiplier field selecting
those noise realizations compatible with Fick’s law and the local conservation law represented
by the continuity equation. This can be better seen in the Hamiltonian formulation of the
problem [52,123] where ψ plays the role of the conjugate moment to the density.

Interestingly Eq. (36), or equivalently Eq. (38), sets strong conditions on the structure
of the optimal current vector field. In particular, defining now the reduced (optimal) excess
current

χq(r, t)≡
jq(r, t) + Dq∇ρq(r, t)−σqE

σq
, (39)

we have from Eq. (36) that χq(r, t) = λq+∇ψq, with λq a constant vector. Hence taking now
the Jacobian matrix ∇χq, with components (∇χq)αβ = ∂αχq,β , we have that ∇χq = ∇∇ψq,
or equivalently

∂αχq,β = ∂α∂βψq . (40)

In words, this means that the Jacobian matrix of the reduced (optimal) excess vector current
χq corresponds to the Hessian of the optimal driving field ψq associated to the continuity
equation. This apparently innocent observation leads however to a strong result. Indeed, if
the optimal response function ψq : Λd × [0,τ] → R is sufficiently smooth, i.e. it is twice
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continuously differentiable in its spatial domain (a C2-class function of spatial coordinates),
then by virtue of Schwarz’s theorem [124] its Hessian matrix ∇∇ψq is symmetric, so

∂α∂βψq = ∂β∂αψq , (41)

with ∀α,β ∈ [1, d]. This immediately implies, via Eq. (40), that the Jacobian of the reduced
(optimal) excess current is itself a symmetric matrix, i.e. ∂αχq,β = ∂βχq,α. From this symmetry,
and using the definition of χq in Eq. (39), and the symmetry relation

∂α

�

Dq

σq

�

∂βρq = ∂β

�

Dq

σq

�

∂αρq =

�

Dq

σq

�′

∂αρq∂βρq , (42)

we immediately arrive at the following fundamental property for the optimal current field
responsible of a given current fluctuation,

∂β

�

jα,q(r, t)

σq

�

= ∂α

�

jβ ,q(r, t)

σq

�

, ∀ (r, t) ∈ Λd × [0,τ] . (43)

In the presence of anisotropy, this relation is modified to ∂β[ jα,q/(aασq)] = ∂α[ jβ ,q/(aβσq)],
where aα are the (constant) components of the anisotropy matrix Â defined above [53]. Note
that the C2-differentiability of the response function ψq is a natural requirement for most
physical solutions to the variational problem (34), though we cannot discard the possible
existence of singular, non-differentiable solutions for ψq which would violate (43) at singular
points. Note also that a weaker condition for ψq which nevertheless suffices to ensure the
symmetry of its Hessian matrix is that all partial derivatives are themselves differentiable.

To better understand the tight constraints that Eq. (43) imposes on the optimal current
vector field jq(r, t) in d > 1, we note that the dominant paths responsible of a current fluctua-
tion q in most high-dimensional problems of interest typically exhibit structure (if any) along
a principal direction, that we denote as x‖ [41,44,49–51,53]. In particular this means that

ρq(r, t) = ρq(x‖, t) , jq(r, t) = jq(x‖, t) , (44)

where we have decomposed space as r = (x‖,x⊥) along the parallel x‖ and all orthogonal x⊥
directions. Examples of problems with a well-defined principal direction include open systems
subject to a boundary gradient along the x‖-direction [50], see e.g. Fig. 1 above, or closed
diffusive systems with periodic boundary conditions driven by a constant external field E, for
which different dynamic phase transitions appear to current regimes characterized by traveling
waves with structure along one of the principal axes of the system of interest [56]. In all these
cases, condition (43) simplifies to

∂‖

�

jβ ,q

σq

�

= 0 ∀β 6=‖ ,

since ∂‖( jβ ,q/σq) = ∂β( j‖,q/σq) and j‖,q(x‖, t) depends exclusively on x‖ and not on all orthog-
onal coordinates β 6=‖. This immediately implies that jβ ,q(x‖, t) = kβσ[ρq(x‖, t)]∀β 6=‖, with
kβ a direction-dependent constant which follows from the constraint on the empirical current
q= τ−1

∫ τ

0 d t
∫

Λ
dr jq(x‖, t). Imposing this constraint we arrive at

jβ ,q(x‖, t) = qβ
τσ[ρq(x‖, t)]

∫ τ

0

ds

∫ 1

0

d yσ[ρq(y, s)]

∀β 6=‖ , (45)
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where qβ is the β-coordinate of the empirical current vector q, orthogonal (β 6=‖) to the
principal direction. In this way the relation between the Jacobian matrix for χq and the Hessian
matrix of the driving fieldψq, together with a natural analyticity condition for the latter, force
the optimal current vector field jq to exhibit a non-trivial structure along the dominant direction
‖ in all its orthogonal components β 6=‖. Moreover, this structure is coupled to the optimal
density field ρq via the mobility transport coefficient σ(ρq).

Interestingly, this result makes explicit the spatiotemporal nonlocality of the current LDF
(34) and the associated optimal trajectories. Indeed, the optimal current vector field jq(r, t) at
a given point of space and time depends explicitly on the space&time integral of the mobility
of the optimal density field, see the denominator in Eq. (45). Note also that for 1d systems
conditions (43) and (45) become empty, so structureless optimal current fields are still possi-
ble, as in the 1d additivity principle of section §2.1 [27, 36, 38]. This evidences the richness
of the fluctuation landscape for d > 1 driven diffusive systems when compared with their 1d
counterparts.

3.2 Time-independent optimal path and weak additivity principle

The main result in the previous section, Eq. (43), is very general since it assumes only a natural
analiticity condition for the optimal driving field ψq in generic d-dimensional systems. When
supplemented with the additional observation that optimal paths typically exhibit structure
along a single principal direction, this results leads to a more detailed, but still very general
condition (45). In both cases we have not assumed anything on the temporal structure of
the optimal path leading to a current fluctuation. In this section we explore the implications
of these results whenever the optimal path is time-independent. This discussion will thus
allow us to find the natural generalization of the additivity principle of section §2 to general
d > 1 driven diffusive media, a conjecture called weak additivity principle (wAP) [50, 53]
to distinguish it from a strong version of the additivity principle in d dimensions that will be
discussed below.

We will mostly consider here the case of open systems under an external gradient along
an arbitrary direction x‖. Hence we fix the boundary densities to ρ(r, t)|x‖=0,1 = ρ0,1, which
drive the system out of equilibrium as soon as ρ0 6= ρ1, setting periodic boundary conditions
for all other directions of space, see Fig. 1. Current fluctuations in this class of systems have
been broadly studied during the last years, both in 1d [27, 36, 38, 40, 44] and d > 1 [41,
49–51, 53, 125]. Assuming now that the most probable trajectory to a current fluctuation (i)
exhibits structure only along the principal direction x‖, and (ii) is time-independent (apart
from some initial and final transients of negligible weight for the current LDF), we thus have
that ρq = ρq(x‖) and jq = jq(x‖). In this case, the continuity constraint ∂tρq+∇·jq = 0 implies
a divergence-free optimal current vector field, ∇ · jq(x‖) = ∂‖ j‖,q(x‖) = 0. These observations,
together with our general condition (45) and the constraint on the empirical current q, lead to
an optimal current vector field jq(x‖) = (q‖, j⊥,q(x‖))which is constant (q‖) along the principal
direction, and structured (j⊥,q(x‖)) along all orthogonal directions, with

j⊥,q(x‖) = q⊥
σ[ρq(x‖)]

∫ 1

0

d yσ[ρq(y)]

, (46)

and where we have decomposed q = (q‖,q⊥) along the gradient (‖) and all other, (d − 1)
directions (⊥) [50,53]. Our general theorem (43) allows now to understand this structure as
a direct consequence of the symmetry of the Jacobian matrix associated to the reduced excess
vector current field.
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The equation for the optimal density profileρq(x‖) now follows from the partial differential
equation (35) assuming time-independent solutions with structure only along the principal
direction x‖. In particular, since ∂tψq = 0=∇ · jq under these assumptions, we have

q2
‖

�

1
2σq

�′

− q2
⊥

σ′q

2

�

∫ 1

0

d yσ[ρq(y)]

�2 +
E2

2
σ′q −

�

D2
q

2σq

�′
�

∂‖ρq

�2 −

�

D2
q

σq

�

∂ 2
‖ ρq = 0 , (47)

where we have used that −
σ′q

2σ2
q
= ( 1

2σq
)′ and j2q(x‖) = q2

‖ + q2
⊥σ

2
q/(
∫ 1

0 d yσ[ρq(y)])2, see

Eq. (46). Multipling this equation by ∂‖ρq, and noting that

(
D2

q

2σq
)′(∂‖ρq)

3 + (
D2

q

σq
)(∂ 2
‖ ρq)(∂‖ρq) = ∂‖[(∂‖ρq)

2
D2

q

2σq
] ,

we find

∂‖





q2
‖

2σq
−

q2
⊥σq

2
�

∫ 1
0 d yσ[ρq(y)]

�2 +
E2

2
σq − (∂‖ρq)

2
D2

q

2σq



= 0 ,

so the expression in brackets is just a constant K = K(q2
‖ ,q

2
⊥,E2) which depends exclusively on

q2
‖ , q2

⊥ and E2. Therefore the final differential equation for the optimal density profile under
the weak additivity principle hypotheses is

D(ρq)
2(∂‖ρq)

2 = q2
‖ − q2

⊥

 

σ(ρq)
∫ 1

0 d yσ[ρq(y)]

!2

+ 2Kσ(ρq) + E2σ(ρq)
2 , (48)

where we have recovered the original notation D(ρq) = Dq and σ(ρq) = σq. This equation for
the optimal density profile responsible of a vector current fluctuation q should be compared
with Eq. (18) for 1d systems under the standard additivity principle to better grasp the effect
of dimensionality on current statistics.

The current large deviation function (34) under the wAP conjecture, denoted here as
GwAP(q), can be thus written as

GwAP(q) = −
∫ 1

0

d x‖
1

2σq

�

�

q‖ + Dq∂‖ρ
wAP
q −σqE‖

�2
+σ2

q





q⊥
∫ 1

0 d yσ[ρwAP
q (y)]

− E⊥





2
�

,

(49)
where we have decomposed E= (E‖,E⊥), jq(x‖) = (q‖, j⊥,q(x‖))with j⊥,q(x‖) given in Eq. (46),
and with ρwAP

q (x‖) the solution to Eq. (48) above with boundary conditions ρwAP
q (0) = ρ0 and

ρwAP
q (1) = ρ1. In this way, the current LDF can be written as GwAP(q) = FwAP(ρwAP

q ;q), where
FwAP is the functional of Eq. (49).

3.3 A strong version of the additivity principle?

The results for the current LDF and the optimal path in the previous subsection should be com-
pared with the straightforward extension of the 1d additivity principle to d > 1, dubbed here
strong additivity principle or sAP in short [50]. This amounts to assume (i) a time-independent
optimal path to a current fluctuation, (ii) structure only along a principal direction, and cru-
cially (iii) a structureless optimal current vector field, so jq(x‖) = q due to the constraint on
the empirical current. This last assumption is the key difference with the weak version of the
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additivity principle (wAP) discussed above. This strong additivity conjecture thus leads to a
different (and simpler) expression for the current LDF,

GsAP(q) = −
∫ 1

0

d x‖
1

2σq

h
�

q‖ + Dq∂‖ρ
sAP
q −σqE‖

�2
+
�

q⊥ −σqE⊥
�2
i

≡ FsAP(ρ
sAP
q ;q) , (50)

where now Dq = D[ρsAP
q (x‖)] and σq = σ[ρsAP

q (x‖)], with ρsAP
q (x‖) the solution to the follow-

ing differential equation

D(ρq)
2(∂‖ρq)

2 = q2 + 2Kσ(ρq) +σ(ρq)
2E2 , (51)

with K = K(q2,E2) another integration constant, fixed by imposing one of the boundary con-
ditions for the optimal density profile. Note that, for q fixed, we expect GsAP(q) 6= GwAP(q) and
ρsAP

q (x‖) 6= ρwAP
q (x‖) in general, and we could question which hypothesis (wAP or sAP) yields

a maximal current LDF, see Eq. (34). Intuition suggests that the wAP should offer a better solu-
tion as it disposes of additional degrees of freedom (a possibly structured but divergence-free
optimal current field) that the system of interest can employ to improve its rate function. This
argument can be confirmed rigorously by noting first thatρwAP

q (x‖) is the maximizer of the wAP
action FwAP(ρwAP

q ;q), and therefore FwAP(ρwAP
q ;q)≥ FwAP(ϕ;q) ∀ϕ(x‖) 6= ρwAP

q (x‖). We can
now compare both functionals, FwAP and FsAP, applied to the same density profile ρsAP

q at fixed
current q. For that we define the excess observable ∆Fq ≡ FwAP(ρsAP

q ;q)−FsAP(ρsAP
q ;q) and

find

∆Fq =
q2
⊥

2





�

∫ 1

0

d x‖
1

σ[ρsAP
q (x‖)]

�

−





1
∫ 1

0 d x‖σ[ρsAP
q (x‖)]







 . (52)

Notice that, due to the reverse Hölder’s inequality [126]

∫ 1

0

d x‖
1

σ[ρsAP
q (x‖)]

≥
1

∫ 1

0

d x‖σ[ρ
sAP
q (x‖)]

, (53)

and therefore ∆Fq ≥ 0 and hence GwAP(q) ≥ GsAP(q) ∀q ∈ Rd . This proves that, when com-
pared to the strong AP, the weak AP always yields a better minimizer of the MFT action for
currents, see Eq. (34). This result therefore singles out the wAP as the relevant simplifying hy-
pothesis to study current statistics in general d-dimensional systems. Interestingly, the excess
action ∆Fq is proportional to q2

⊥, so both the sAP and wAP yield the same results for current
fluctuations parallel to the gradient direction, q = (q‖,q⊥ = 0). This observation helps in
making sense of previous, seemingly contradictory results regarding the validity of the strong
additivity conjecture in d-dimensional driven diffusive systems [41,49,51,125]. Note also that
the sAP and wAP also yield the same results for all vector currents q in the case of constant
mobility transport coefficient, σ(ρ) = σ.

The predictions for current statistics obtained within the weak additivity principle scenario
have been tested in detail against both numerical simulations of rare events and microscopic
exact calculations of various paradigmatic models of diffusive transport in d = 2 [50]. These
include the widely-studied Zero Range Process (ZRP) [127,128], a model of interacting parti-
cles amenable to exact computations due to a factorization property of its stationary measure,
and characterized at the hydrodynamic level (for constant particle hopping rates) by a diffu-
sivity D(ρ) = 1/[2(1 + ρ)2] and a mobility σ(ρ) = ρ/(1 + ρ) [50]. Another model where
the predictions of the wAP conjecture have been confirmed with high precission is the Kipnis-
Marchioro-Presutti model of heat transport [119], a diffusive lattice process including random

17



SciPost Physics Lecture Notes Submission

energy exchanges between nearest neighbors, and described at the macroscopic level by a
fluctuating hydrodynamic equation (27) obeying Fourier’s law with a constant conductivity
D(ρ) = 1/2 and a mobility σ(ρ) = ρ2. Finally, another model tested against the wAP predic-
tions is a fluid of random walkers in 2d, characterized macroscopically by a constant diffusivity
D(ρ) = 1/2 and a linear mobility σ(ρ) = ρ. In all cases the results clearly demonstrate that
the weak additivity principle yields the correct predictions for the current statistics of a broad
class of d-dimensional interacting particle systems.

4 Dynamical symmetry breaking in the current fluctuations of open
systems

Driven diffusive systems may undergo intriguing transitions to sustain rare fluctuations of a
trajectory-dependent observable. These so-called dynamical phase transitions (DPTs) have
gained attention in the last two decades [28, 29, 108, 109, 129–132], and can lead in some
cases to symmetry-broken spatiotemporal trajectories which enhance the probability of rare
fluctuations. These drastic changes in the structure of the optimal trajectories responsible for a
fluctuation, triggered at DPTs, are accompanied by non-analyticities and Lee-Yang singularities
in the associated large deviation functions, which play the role of thermodynamic potentials
for nonequilibrium settings [8]. This is very much reminiscent of standard critical phenomena
in condensed matter, but at the trajectory (rather than configurational) level.

Investigating the physics of DPTs is a fruitful endeavor. On one hand, the mere existence
of DPTs and spontaneous symmetry-breaking phenomena at the fluctuation level draws the
attention of any curious physicist. On the other hand, the appearance of DPTs make some
rare events far more likely than anticipated, due to the emergence of self-organized structures
in the optimal paths responsible of these fluctuations. Thus studying DPTs may help in un-
derstanding why some naturally-occurring rare events (as e.g. rogue waves [133]) appear
with higher probability than expected. Finally, DPTs can be engineered to build interesting
phases in nonequilibrium matter, as e.g. time crystals [101]. We will explore this possibility
later on in these lecture notes. This interest has led to the discovery of multiple emergent
phenomena associated with DPTs, including symmetry-breaking density profiles [52,71,109],
localization effects [134], condensation transitions [57] or traveling waves [14, 43, 56] dis-
playing time-crystalline order [101]. Interestingly, DPTs have been shown to play a key role in
understanding the physics of different systems, as e.g. glass formers [69, 80–86]. Moreover,
DPTs have been also predicted and observed in active media [135–145], where constituent
particles can consume free-energy to produce directed motion, as well as in many different
open quantum systems [77, 87, 88, 146–151], leading e.g. to applications such as DPT-based
quantum thermal switches [89–91].

From a macroscopic perspective, the existence of DPTs in driven diffusive media is gov-
erned by the MFT action functional (7), and depends on the particular form of the transport
coefficients characterizing the system, namely the diffusivity and the mobility [28,29,52,129].
A different, complementary path to investigate the physics of DPTs consists in analyzing them
in terms of the microscopic dynamics, governed by the corresponding stochastic generator
[107, 147]. We will initially focus here on a macroscopic perspective, to explore later on the
microscopic view using spectral theory [102].

In this section we will review a family of DPTs in the current statistics of some open systems,
i.e. systems in contact with boundary reservoirs (possibly at different densities) [52,71,109].
In order to simplify the discussion and focus on the main mechanism behind these DPTs, we
now go back to one-dimensional (1d) systems, though many of the results and techniques
here discussed can be extended to high-dimensional systems, taking into account some of
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the caveats already discussed in the previous section. Our theoretical framework is again
macroscopic fluctuation theory for 1d driven diffusive media described by a fluctuating hy-
drodynamic equation ∂tρ + ∂x j = 0 for a density field ρ(x , t), with a fluctuating current
j(x , t) = −D(ρ)∂xρ(x , t) +σ(ρ)E + ξ(x , t), see Eqs. (3)-(5) above [2]. The probability of a
trajectory {ρ, j}τ0 of duration τ scales for large system sizes L as P({ρ, j}τ0)� exp(+L Iτ[ρ, j]),
see Eq. (6), with the MFT action [2]

Iτ[ρ, j] = −
∫ τ

0

d t

∫ 1

0

∗

d x

�

j + D(ρ)∂xρ −σ(ρ)E
�2

2σ(ρ)
, (54)

see Eq. (7), where the ∗ means that the integral is restricted to fields ρ and j obeying the conti-
nuity constraint (otherwise Iτ[ρ, j]→−∞). As discussed in section §2, the probability of an
empirical current fluctuation q = τ−1

∫ τ

0 d t
∫ 1

0 j(x , t) scales according to the large deviation
principle Pτ(q) � exp[+τLG(q)]. The current large deviation function G(q) can be obtained
from a variational problem involving the MFT action (54), see Eq. (11) above. Under the
additivity principle [27], which amounts to assume that the optimal trajectory solution of the
variational problem (11) is time-independent (except maybe for some short, negligible initial
and final transients), the current LDF can be thus written as

G(q) = −min
ρ(x)

∫ 1

0

d x
[q+ D(ρ)∂xρ −σ(ρ)E]

2

2σ(ρ)
, (55)

see also Eq. (13) above and the associated discussion. The optimal density profile responsi-
ble of a given current fluctuation now follows from the following ordinary differential equa-
tion (18), i.e.

D2(ρ)
�

dρ(x)
d x

�2

= q2 + 2Kσ(ρ) + E2σ2(ρ) , (56)

where K(q2, E2) is an integration constant which is fixed by one of the boundary conditions
for the density field, ρ(0) = ρ0 or ρ(1) = ρ1, the other one being used as boundary condition
for this first-order ODE, see also Eq. (18).

Obtaining general predictions for the optimal profile and the current LDF is typically dif-
ficult. To make further progress, we consider now open diffusive systems with a discrete
particle-hole (PH) symmetry. A system has a particle-hole symmetry when its dynamics is in-
variant under the transformation

x → x̃ = 1− x , ρ→ ρ̃ = 1−ρ , (57)

i.e. after exchanging particles and holes and reflecting space. By looking at the fluctuating
hydrodynamics equation governing the system evolution, ∂tρ+∂x [−D(ρ)∂xρ +σ(ρ)E + ξ] =
0, and noting that the PH transformation (57) implies that ∂x →−∂ x̃ , as well as ∂tρ→−∂t ρ̃

and ∂xρ → +∂ x̃ ρ̃, it is clear that the PH-symmetry holds at the dynamical level only if the
diffusivity and mobility transport coefficients remain invariant under the transformation, i.e.

D(ρ) = D(1−ρ) , σ(ρ) = σ(1−ρ) . (58)

Moreover, in order for the dynamics to be fully invariant under the PH transformation, we
need the boundary conditions for the density field to obey the relation

ρ0 = 1−ρ1 , (59)

so that ρ̃0 = ρ̃( x̃ = 0) = 1 − ρ(x = 1) = 1 − ρ1 = ρ0 and similarly ρ̃1 = ρ1. If these two
conditions (58)-(59) hold, the system will be PH-symmetric and its dynamics remains invariant
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Figure 2: Dynamical symmetry breaking in open systems. (a) Mobility σ(ρ) =
ρ(1 − ρ) for the WASEP model of particle diffusion under exclusion interactions.
Note the particle-hole symmetry σ(ρ) = σ(1− ρ) of this transport coefficient. For
equal boundary densities, ρ0 =

1
2 = ρ1, the optimal density profile ρq(x) for mild

current fluctuations around the average current 〈q〉 is just homogeneous, ρq(x) =
1
2 ,

see panel (b), and is symmetric under the PH transformation (57). The current field
is proportional to the mobility, and for ρ = 1

2 this current can decrease by either
increasing or decreasing the density, see red arrows in panel (a). In this way, for
currents below a critical threshold qc , see panel (c), two different but equally likely
optimal profiles ρ±q (x) emerge, with an excess mass ±δm when compared to the
flat profile, breaking the PH symmetry of the governing action. These two different
optimal profiles map onto each other under the PH transformation (57).

under the PH transformation (57). Moreover, it is easy to show that the MFT action (54)
for a path {ρ, j}τ0 also remains invariant under the PH transformation whenever these two
conditions (58)-(59) hold, so Iτ[ρ, j] = Iτ[ρ̃, j̃] under the PH transformation (57) (with
j̃ = j due to the current symmetry).

The optimal trajectory responsible of a given current fluctuation, {ρq(x , t), jq(x , t)}τ0 in
general or {ρq(x), q}τ0 under the additivity principle, will typically inherit the PH symmetry of
the governing MFT action, mapping onto itself under the PH transformation. For the additivity
case

ρq(x)
x̃=1−x
−−−−→
ρ̃=1−ρ

ρ̃q( x̃) = ρq(x) . (60)

However, there exists the possibility that the optimal profile ρq(x) (which plays here the role of
a ground state) exhibits fewer symmetries than the governing action, very much like in in many
other spontaneous symmetry-breaking phenomena and phase transitions. This spontaneous
symmetry breaking phenomenon at the fluctuation level is the focus of this section.

To understand phenomenologically the mechanism behind this symmetry-breaking phe-
nomenon, we now focus on a particular example taken from the works of Y. Baek, Y. Kafri
and V. Lecomte [52, 71]: current fluctuations in the 1d open weakly asymmetric simple ex-
clusion process (WASEP) [109]. The WASEP is a model of particle diffusion under exclusion
interactions, characterized at the hydrodynamic level by a constant diffusivity D(ρ) = 1/2
and a quadratic mobility σ(ρ) = ρ(1 − ρ), see Fig. 2.a. In this way the WASEP transport
coefficients fulfill condition (58), and for appropriate boundary conditions, see Eq. (59), this
model hence exhibits a PH symmetry as defined above. For simplicity, we consider now equal
density boundary reservoirs, ρ0 = 1/2 = ρ1, for which condition (59) holds trivially, though
boundary density gradients fulfilling this condition also fit in the same picture, see below. In
this particular case the stationary density profile is just homogeneous, 〈ρ(x)〉= 1/2≡ ρ̄, and
the average current is simply 〈q〉= σ(ρ̄)E = ρ̄(1−ρ̄)E. To understand the optimal way to sus-
tain a fluctuation of the empirical current q = τ−1

∫ τ

0 d t
∫ 1

0 j(x , t) we now look at the current

20



SciPost Physics Lecture Notes Submission

field j(x , t) = −D(ρ)∂xρ + σ(ρ)E + ξ in the fluctuating hydrodynamic equation governing
the system evolution. The diffusion term −D(ρ)∂xρ favors the flattening of any density field
modulation, and cancels out for the homogeneous stationary profile. We thus expect that for
small current fluctuations around the average flux, |q − 〈q〉| � 1, the optimal density profile
will still be the homogeneous, stationary one, and the current statistics will be thus Gaussian,
see Fig. 2.b. For quasi-homogeneous density profiles the local current field is dominated by the
mobility σ(ρ), so obtaining low enough currents q is easier if σ(ρ) is small. For ρ̄ = 1

2 , this
can be achieved by either increasing or decreasing the density, see red arrows in Fig. 2.a. In
this way, for low enough currents q (indeed for currents below a critical threshold qc), two dif-
ferent but equally likely optimal profiles ρ±q (x) may emerge, with an excess mass ±δm when
compared to the flat profile,

±δm=

�

∫ 1

0

ρ±q (x) d x

�

− ρ̄ , (61)

breaking the PH symmetry of the governing action. These two different optimal profiles map
onto each other under the PH transformation (57),

ρ±q (x)
x→1−x
−−−−→
ρ→1−ρ

1−ρ∓q (1− x) , (62)

restoring the symmetry of the original action. This sort of dynamical PH-symmetry breaking
makes indeed physical sense, since in order to sustain a low-current fluctuation the system
can react by either crowding with particles hence hindering motion, or rather emptying the
lattice to minimize particle flow. Both tendencies break the PH symmetry of the MFT action,
eventually triggering a DPT.

4.1 Computing the critical current qc: A local stability analysis

In this section we will compute the critical threshold qc to observe the above spontaneous sym-
metry breaking phenomenon in the current statistics of PH-symmetric open diffusive media.
To simplify the calculation and get an overview of the mechanism, we will assume the simplest
case of equal and PH-symmetric boundary densities, ρ0 = 1/2 = ρ1 in a generic system with
diffusivity D(ρ) and mobility σ(ρ) obeying the PH symmetry condition (58). In this case the
system steady stateis homogeneous, with 〈ρ(x)〉= 1/2≡ ρ̄ and average current 〈q〉= σ(ρ̄)E.
The current LDF G(q) now follows from the variational problem defined in Eq. (55) under the
additivity conjecture, and the optimal profile ρq(x) is just the solution of the ordinary differ-
ential equation (56), or its mother equation (17). Clearly the flat profile ρq(x) = ρ̄ is always
a solution of Eq. (17). As argued above, for small current fluctuations around the average,
|q − 〈q〉| � 1, the optimal density profile will still be homogeneous, and the current LDF will
be quadratic (corresponding to Gaussian current statistics in this regime), i.e.

G(q) = −
(q−σ(ρ̄)E)2

2σ(ρ̄)
≡ Gflat(q) , (63)

see Eq. (55). The flat profile ρq(x) = ρ̄ remains obviously invariant under the PH transforma-
tion (57), thus having the same symmetries that the MFT path action (54).

We now consider the stability of the flat optimal density profile against small perturbations.
In particular, we assume

ρq(x) = ρ̄ +ϕ(x) (64)

with |ϕ(x)| � 1 a spatially-structured perturbation with ϕ(0) = 0 = ϕ(1) to comply with
boundary conditions. Our aim is to study the effect of this perturbation on the current LDF (55)
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to determine whether it improves the flat density profile prediction (63), i.e. whether the
perturbed profile yields a larger G(q)≥ Gflat(q). We hence write

G(q) = −
∫ 1

0

d x
[q+ D(ρ̄ +ϕ)∂xϕ −σ(ρ̄ +ϕ)E]

2

2σ(ρ̄ +ϕ)
≈
|ϕ|�1

Gflat(q) +∆G(q) , (65)

and we will conclude that the flat profile becomes unstable (i.e. not the optimal solution)
whenever ∆G(q) ≥ 0 as defined above. In order to proceed, we expand the transport coeffi-
cients

D(ρ̄ +ϕ) ≈
|ϕ|�1

D̄+ D̄′ϕ(x) +
D̄′′

2
ϕ2(x) = D̄+

D̄′′

2
ϕ2(x) , (66)

σ(ρ̄ +ϕ) ≈
|ϕ|�1

σ̄+ σ̄′ϕ(x) +
σ̄′′

2
ϕ2 = σ̄+

σ̄′′

2
ϕ2(x) , (67)

where we have defined D̄ = D(ρ̄) and σ̄ = σ(ρ̄) (similarly for the derivatives), and we have
used the symmetry of D(ρ) and σ(ρ) around ρ̄ = 1/2, see Eq. (58), to cancel the first-order
terms in the expansions. Indeed all odd derivatives of the transport coefficients obeying con-
dition (58) are zero around ρ̄ = 1

2 , i.e. D(2n+1)(ρ̄) = 0 = σ(2n+1)(ρ̄) ∀n ≥ 0, due to the
PH symmetry. Using these expansions in the integral kernel in Eq. (65) and expanding the
resulting functional to the lowest order we find

G(q) ≈
|ϕ|�1

−
∫ 1

0

d x

�

q+
�

D̄+ D̄′′
2 ϕ

2(x)
�

∂xϕ −
�

σ̄+ σ̄′′

2 ϕ
2(x)

�

E
�2

2
�

σ̄+ σ̄′′

2 ϕ
2(x)

� (68)

≈ Gflat(q)−
∫ 1

0

d x

�

D̄2

2σ̄
(∂xϕ)

2 −
σ̄′′

4σ̄2

�

q2 − σ̄2E2
�

ϕ2 +
D̄
σ̄
(q− σ̄E)∂xϕ

�

.

We next expand ϕ(x) in Fourier series, compatible with the boundary conditions,

ϕ(x) =
∑

n≥1

ϕn sin(nπx) , (69)

with ϕn some (small) amplitudes, so that ∂xϕ = π
∑

n≥1 nϕn cos(nπx) and

ϕ2(x) =
∑

n≥1

ϕ2
n sin2(nπx) +

∑

n,m≥1
n6=m

ϕnϕm sin(nπx) sin(mπx) ,

(∂xϕ)
2 = π2







∑

n≥1

n2ϕ2
n cos2(nπx) +

∑

n,m≥1
n6=m

nmϕnϕm cos(nπx) cos(mπx)






.

In this way, the integrals appearing in the perturbative term ∆G(q) defined by the second
line of Eq. (68) can be trivially solved, in particular

∫ 1
0 d x sin(nπx) sin(mπx) = 1

2δnm =
∫ 1

0 d x cos(nπx) cos(mπx), so we arrive at

∆G(q) =
∑

n≥1

ϕ2
n

8σ̄2

�

σ̄′′(q2 − σ̄2E2)− 2π2D̄2σ̄n2
�

. (70)

The terms in brackets in the previous expression define some n- and q-dependent coefficients
An(q)≡ σ̄′′(q2− σ̄2E2)−2π2D̄2σ̄n2. It turns out that An(q)−An+1(q) = 2π2D̄2σ̄(2n+1)≥ 0
because the mobility (and the diffusivity) are always positive, so these coefficients decrease
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with increasing n, i.e. An(q)≥ An+1(q) ∀n≥ 1. Therefore, if A1(q)≤ 0 then An(q)≤ 0 ∀n≥ 1
and∆G(q)≤ 0, meaning that the flat density profile remains the optimal one while A1(q)≤ 0.
The first amplitude that can become positive, triggering the instability of the flat profile, is
hence A1(q), and the condition defining the critical current qc for this instability to happen is
thus A1(qc) = 0, which yields a critical threshold

qc = ±

√

√

σ̄2E2 + 2π2 D̄2σ̄

σ̄′′
. (71)

At this critical current a dynamical phase transition to a PH-symmetry-broken regime appears,
as we will see below, which dominates as far as A1(q)≥ 0.

For systems with a mobility transport coefficient with positive curvature σ̄′′ > 0 at density
ρ̄ (or equivalently with σ(ρ) upward concave at ρ̄), the amplitude A1(q) ≥ 0 for currents
beyond the critical current (71), i.e. |q| ≥ |qc| or equivalently in the current interval q ∈
(−∞,−qc]∪[qc ,+∞). This means that the PH-symmetry-broken dynamical phase dominates
the for current fluctuations |q| ≥ |qc|, while the flat optimal profile prevails for |q| < |qc|.
Moreover, for σ̄′′ > 0 the terms inside the square-root sign in Eq. (71) are all positive so there
exists a critical current for all possible external fields E (including the undriven case E = 0).

On the other hand, for systems with a mobility with negative curvature σ̄′′ < 0 at density
ρ̄ (or equivalently withσ(ρ) upward convex at ρ̄), the amplitude A1(q) is positive for currents
below the critical threshold (71), i.e. for |q| ≤ |qc|, so the PH-symmetry-broken regime now
appears for q ∈ [−qc , qc]. In addition, since σ̄′′ < 0, there exist the possibility that the radicand
within the square-root defining the critical current qc in Eq. (71) becomes negative, leading
to a unphysical qc . This results in a critical external field Ec such that for |E| ≤ Ec no PH-
symmetry-breaking dynamical phase transition is possible. The critical external field can be
evaluated from the radicand zeros, leading to

Ec =

√

√

√2π2D̄2

σ̄|σ̄′′|
for σ̄′′ < 0 . (72)

An example of this case is the WASEP model of particle diffusion under exclusion interactions,
where D(ρ) = 1

2 and σ(ρ) = ρ(1 − ρ) so that σ′′(ρ) = −2 < 0, leading to a critical field
Ec = π such that no symmetry-breaking DPT can appear for any current q when |E|< Ec .

In both cases, σ̄′′ > 0 or σ̄′′ < 0, as soon as we cross the critical current qc and enter
infinitesimally into the symmetry-broken regime, the density profile

ρ+q (x) = ρ̄ + |ϕ1| sin(πx) (73)

yields a better minimizer of the current LDF action (55) than just the flat profile. This optimal
density field has an associated total mass

m+q =

∫ 1

0

ρ+q (x) d x = ρ̄ +
2|ϕ1|
π

. (74)

Since ∆G(q) just depends on the squared amplitude ϕ2
1 , see Eq. (70), it is then clear that

ρ−q (x) = ρ̄ − |ϕ1| sin(πx) (75)

is also a minimizer of the current LDF action, leading to the same current LDF G(q) that
ρ+q (x), but with a different total mass m−q =

∫ 1
0 ρ

−
q (x) d x = ρ̄ − (2|ϕ1|/π) < m+q . This is a

clear signature of a spontaneous Z2-symmetry breaking transition in the current fluctuations
of open driven diffusive media.
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In this way, while in the homogeneous density regime the optimal density profileρq(x) = ρ̄
trivially inherits the PH symmetry of the original action, mapping onto itself under the PH
transformation (57), for currents beyond a critical threshold (i.e. |q| ≥ |qc| for systems with
σ̄′′ > 0 or rather |q| ≤ |qc| and |E| > Ec for systems with σ̄′′ < 0), two different (but equally
likely) optimal profiles ρ±q (x) appear mapping onto each other under the PH transformation,
i.e. such that

ρ±q (x)→ 1−ρ∓q (1− x) , (76)

and giving rise to a second-order singularity in the current LDF G(q). This spontaneous PH
symmetry breaking phenomenon admits a simple interpretation [52, 71]. Think for instance
in systems with σ̄′′ < 0: in order to sustain a low-current fluctuation, the system can react by
either crowding with particles (resulting in a larger total mass m+q ) hence hindering motion,
or rather emptying the lattice (resulting in a smaller total mass m−q ) to minimize particle flow.
Both tendencies break the PH-symmetry of the MFT action, eventually triggering a DPT.

4.2 A Landau-like theory for the dynamical phase transition

The previous stability analysis has allowed us to locate the critical current qc beyond which the
instability is triggered. To analyze the structure of the current LDF G(q) near the instability,
we need to extend this perturbative treatment to include higher-order corrections, inspired
by Landau’s seminal analysis of symmetry-breaking phase transitions [152]. In particular,
nearby qc the optimal density profile will be perturbatively close to the homogeneous one
(ρ̄) [52,71,109], admitting a series expansion

ρq(x) ≈q≈qc
ρ̄ +

4
∑

l=1

δmlϕl(x) +O(δm5) , (77)

in terms of the excess mass δm = mq − ρ̄, which plays the role of order parameter for the
transition as it measures the distance to the homogeneous density phase. We truncate the
expansion at order 4 as all higher orders turn out to be irrelevant near the critical point (see
below). We will work close to the transition point, in the limit |δm| � 1, so the modulations
over the homogeneous profile solution are small, |ρq(x)− ρ̄| � 1. The functions ϕl(x) must
obey the boundary conditions ϕl(0) = 0 = ϕl(1) ∀l ∈ [1,4], and will be determined below.
Proceeding as in Eq. (65) above, the current LDF can be expanded as G(q)≈ Gflat(q)+∆G(q),
with Gflat(q) = −(q−σ(ρ̄)E)2/[2σ(ρ̄)]. The function∆G(q) is obtained from the least action
principle (55) and the expansion (77) for the optimal profile, and can be written as

∆G(q) = −min
δm

G(δm|q) , (78)

where G(δm|q) is a function of the order parameter δm and the current q whose shape near qc
we want to analyze next. In order to do so, we need to determine the functions ϕl(x) in (77)
by analyzing perturbatively the ODE (56) for the saddle-point profile

D2(ρ)ρ′(x)2 = q2 + 2Kσ(ρ) + E2σ2(ρ) . (79)

If F(ρ) is a general function of the local density, symmetric around ρ̄ so that all odd derivatives
around ρ̄ are zero (in particular F ′(ρ̄) = F (3)(ρ̄) = 0), we can expand

F
�

ρ̄ +
4
∑

l=1

δmlϕl(x)
�

≈ F̄ +
1
2

F̄ ′′ϕ1(x)
2δm2 + F̄ ′′ϕ1(x)ϕ2(x)δm3

+
1
2

�

F̄ ′′
�

2ϕ1(x)ϕ3(x) +ϕ2(x)
2
�

+
1

12
F̄ (4)ϕ1(x)

4
�

δm4 +O(δm5) , (80)

24



SciPost Physics Lecture Notes Submission

with F̄ = F(ρ̄) and similar definitions for the different derivatives. Using this expansion for
both the diffusivity and mobility transport coefficients, we can write the lhs of Eq. (79) as

D2(ρ)ρ′(x)2 ≈ D̄2ϕ′1(x)
2δm2 + 2D̄2ϕ′1(x)ϕ

′
2(x)δm3

+
�

D̄2
�

ϕ′2(x)
2 + 2ϕ′1(x)ϕ

′
3(x)

�

+ D̄D̄′′ϕ1(x)
2ϕ′1(x)

2
�

δm4 . (81)

The perturbative expansion (77) for the optimal density profile is valid only in a small interval
of currents fluctuations around qc . Hence we assume now q ≈ qc + q2δm2 + q4δm4, with
only even powers of the excess mass due to symmetry reasons, see section §4.1. Similarly, the
constant K = K(q2, E2) admits a series expansion K = K0+K2δm2+K4δm4. Using these series
expansions in Eq. (79), and gathering terms of the same order in δm together, we obtain an
equation of the form

A0 + A2(x)δm2 + A3(x)δm3 + A4(x)δm4 = 0 , (82)

with Ai(x) certain amplitudes depending on the different expansion coefficients. As this equa-
tion must hold for arbitrary (but small) values of δm, each order must be zero independently.
Thus, at order δm0, Eq. (79) implies

q2
c + σ̄(2K0 + σ̄E2) = 0 ⇒ K0 = −

q2
c + σ̄

2E2

2σ̄
= −

�

σ̄E2 +
D̄2π2

σ̄′′

�

, (83)

where we have used that q2
c = σ̄

2E2+2π2 D̄2σ̄
σ̄′′ , see Eq. (71). On the other hand, at order δm2,

we have
D̄2ϕ′1(x)

2 − σ̄′′(K0 + σ̄E2)ϕ1(x)
2 = 2(q2qc + K2σ̄) . (84)

The rhs of this equation is just a constant, while the lhs depends in principle on x via the
unknown function ϕ1(x) and its derivative ϕ′1(x). Taking into account the value of K0 in
Eq. (83), we have that−σ̄′′(K0+σ̄E2) = D̄2π2 so that Eq. (84) reduces toϕ′1(x)

2+π2ϕ1(x)2 =
2(q2qc + K2σ̄)/D̄2. A solution to this equation is clearly

ϕ1(x) = sin(πx) , (85)

where we have trivially chosen the amplitude to be just one (otherwise this amplitude would
renormalize the values of both constants q2 and K2). This first correction was of course ex-
pected from the perturbative analysis of previous section. The equation relating the coefficients
q2 and K2 is thus 2(q2qc + K2σ̄) = D̄2π2, and hence

K2 =
D̄2π2 − 2q2qc

2σ̄
. (86)

At order δm3, Eq. (79) implies D̄2ϕ′1(x)ϕ
′
2(x) = σ̄

′′(K0 + σ̄E)ϕ1(x)ϕ2(x), which using
Eqs. (83) and (85) for K0 and ϕ1(x), respectively, reduces to

cos(πx)ϕ′2(x) +π sin(πx)ϕ2(x) = 0 . (87)

The only solution for this equation compatible with the boundary conditions ϕ2(0) = 0 =
ϕ2(1) is just

ϕ2(x) = 0 , (88)

∀x ∈ [0, 1]. This was again anticipated as the excess optimal density ρq(x)− ρ̄ is expected to
change sign under the transformation δm→−δm due to the underlying PH-symmetry, so all
even powers δm2n in the expansion (77) should vanish.
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Next we proceed to analyze order δm4. Eq. (79) implies at this order the following equa-
tion for the unknown function ϕ3(x)

2D̄2π
�

cos(πx)ϕ′3(x) + sin(πx)ϕ3(x)
�

= q2
2 + 2q4qc + 2σ̄K4 + K2σ̄

′′ sin2(πx)

−D̄D̄′′π2 sin2(πx) cos2(πx) +
1

12

�

3σ̄′′2E2 −
D̄2π2

σ̄′′
σ̄(4)

�

sin4(πx) , (89)

where we have already used that ϕ1(x) = sin(πx) and ϕ2(x) = 0, together with (K0+ σ̄E2) =
−D̄2π2/σ̄′′. Postulating a solution of the form ϕ3(x) = B sin(3πx) and using the following
trigonometric identities

sin2(πx) =
1
2
[1− cos(2πx)] ,

sin4(πx) =
1
8
[3− 4 cos(2πx) + cos(4πx)] ,

sin(πx) sin(3πx) =
1
2
[cos(2πx)− cos(4πx)] ,

cos(πx) cos(3πx) =
1
2
[cos(2πx) + cos(4πx)] , (90)

we obtain an equation of the form

C0(q2, q4, K4) + C2(q2, B) cos(2πx) + C4(B) cos(4πx) = 0 , (91)

where C0(q2, q4, K4), C2(q2, B) and C4(B) are certain constants. In order to fulfill this equation,
each of these constants must be zero. Setting C0(q2, q4, K4) = 0 yields a relation between
constants K4 and q4 in terms of q2, which is not relevant for our discussion here as K4 and q4
do not appear in the first two terms of the LDF G(δm|q), see Eq. (78) and below. On the other
hand, the constants C2(q2, B) and C4(B) turn out to be

C2(q2, B) = −4
�

96π2BD̄2σ̄σ̄′′ − 12q2qcσ̄
′′2 −π2D̄2σ̄σ̄(4) + 6π2D̄2σ̄′′2 + 3E2σ̄σ̄′′3

�

,

C4(B) = −σ̄
�

192π2BD̄2σ̄′′ − 12π2D̄D̄′′σ̄′′ +π2D̄2σ̄(4) − 3E2σ̄′′3
�

.

Setting now C2(q2, B) = 0= C4(B) yields two linear equations for q2 and B which can be easily
solved to obtain

q2 =
4π2D̄σ̄D̄′′σ̄′′ +π2D̄2

�

4σ̄′′2 − σ̄σ̄(4)
�

+ 3E2σ̄σ̄′′3

8|qc|σ̄′′2
, (92)

B =
1

192

�

12D̄′′

D̄
+

3E2σ̄′′2

π2D̄2
−
σ̄(4)

σ̄′′

�

, (93)

so that the last unknown function is

ϕ3(x) =
1

192

�

12D̄′′

D̄
+

3E2σ̄′′2

π2D̄2
−
σ̄(4)

σ̄′′

�

sin(3πx) . (94)

In this way, using the expansion (77) in the variational problem (55) for the current LDF,
see also (78), together with the explicit expressions obtained for the functions ϕl(x) above to
perform the resulting integrals, we obtain

G(δm|q) = −
σ̄′′

8σ̄2
(q2 − q2

c )δm2 +

�

π2D̄D̄′′

16σ̄
+
π2D̄2σ̄′′

16σ̄2
−
π2D̄2σ̄(4)

64σ̄σ̄′′
+

3E2σ̄′′2

64σ̄

�

δm4 , (95)

or equivalently G(δm|q) = −g2(q)δm2 + g4δm4 [71]. Hence, for a system with σ̄′′ > 0 and
g4 > 0, we recover the typical double-well, Landau-like shape for the function G(δm|q) for

26



SciPost Physics Lecture Notes Submission

Figure 3: Landau-like theory for the DPT in open systems. Typical shape of the
function G(δm|q) of Eq. (95) as a function of the excess mass δm and the current
q for the case (a) when σ̄′′ > 0 and g4 > 0 and (b) when σ̄′′ < 0 and g4 > 0. In
case (a) two equivalent minima appear in G(δm|q) at excess masses ±δmq 6= 0 for
|q|> qc , see Eq. (96), while in (b) these two equivalent minima appear for |q|< qc .

q2 > q2
c (SSB phase), while in the regime q2 ≤ q2

c the function G(δm|q) exhibits a single
minimum as a function of δm for δm = 0 (flat phase). Conversely, for systems with σ̄′′ < 0
and g4 > 0, the typical double-well structure appears for q2 < q2

c (SSB phase), as in the WASEP
example mentioned before, while the flat phase appears in this case for q2 > q2

c . We refer the
interested reader to [52, 71] for a complete classification of possible dynamical symmetry-
breaking scenarios in open systems. Whenever the double-well structure emerges (depending
on the sign of σ̄′′ and g4 for the model at hand), the excess mass δmq solving the variational
problem (78), obtained by solving the equation ∂δmG(δm|q) = [4g4δm2−2g2(q)]δm= 0, is

δmq = ±

√

√

√ g2(q)
2g4

= ±

√

√

√

4σ̄′′2|q2 − q2
c |

�

4π2D̄D̄′′σ̄σ̄′′ +π2D̄2
�

4σ̄′′2 − σ̄σ̄(4)
�

+ 3E2σ̄σ̄′′3
� , (96)

and therefore the current LDF reads

G(q) = Gflat(q)−min
δm

G(δm|q) =



















−
(q− σ̄E)2

2σ̄
(flat phase)

−
(q− σ̄E)2

2σ̄
+

g2(q)2

4g4
(SSB phase)

(97)

Fig. 3.a shows a sketch of the function G(δm|q) for the case σ̄′′ > 0 and g4 > 0, while Fig. 3.b
displays a typical G(δm|q) when σ̄′′ < 0 and g4 > 0.

4.3 Order parameter fluctuations across the dynamical phase transition

The perturbative analysis of previous section suggests to investigate the full range of joint
fluctuations of the current and the order parameter for the transition, which is the total mass
m or equivalently the excess mass δm = m− ρ̄. Indeed, as explained in the previous section,
m exhibits a behavior with q strongly reminiscent of a standard Z2 phase transition, capturing
the dynamical breaking of the PH symmetry at the DPT.
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We are hence interested here in the joint statistics of the space&time-averaged current q
and mass m

q =
1
τ

∫ τ

0

d t

∫ 1

0

d x j(x , t) , m=
1
τ

∫ τ

0

d t

∫ 1

0

d x ρ(x , t) . (98)

The probability Pτ(m, q) of observing a given q and m can now be written as a path integral over
all possible trajectories {ρ, j}τ0 , weighted by its probability measure P({ j,ρ}τ0), and restricted
to those trajectories compatible with the values of q and m in Eq. (98), the continuity equation
∂tρ + ∂x j = 0 at every point of space and time, and the fixed boundary conditions for the
density field. This path integral is similar to that in Eq. (9) but with the additional constraint
on the mass. For long times and large system sizes, this sum over trajectories is dominated
by the saddle point and scales as Pτ(m, q) ∼ exp[+τLG(m, q)], where G(m, q) is the mass-
current large deviation function (LDF), with G(m, q) = limτ→∞

1
τ max∗{ρ, j}τ0

Iτ(ρ, j) and the ∗

representing all the mentioned constraints, such that G(q) =maxm G(m, q) = G(mq, q). Under
the additivity principle, assuming a (mostly) time-independent optimal trajectory [27,40,44],
we can write a variational expression for the mass-current LDF G(m, q) similar to Eq. (55) but
subject to the additional constraint m=

∫ 1
0 ρm,q(x)d x , as well as to fixed boundary conditions.

Indeed, writing Pτ(m, q) as a functional integral over density fields (assuming additivity)

Pτ(m, q) =

∫

Dρ exp

�

−τL

∫ 1

0

d x
[q+ D(ρ)∂xρ −σ(ρ)E]2

2σ(ρ)

�

δ

�

m−
∫ 1

0

ρ(x) d x

�

(99)

and using now an integral representation of the Dirac δ-function similar to Eq. (31)

δ

�

m−
∫ 1

0

ρ(x) d x

�

=

∫

dλ e+τLλ
�

m−
∫ 1

0 ρ(x) d x
�

, (100)

we have that

Pτ(m, q) =

∫

Dρdλexp

�

−τL

�

∫ 1

0

d x
[q+ D(ρ)∂xρ −σ(ρ)E]2

2σ(ρ)
−λ(m−ρ)

��

� e+τLG(m,q) ,

(101)
where we have now

G(m, q) = − min
ρ(x),λ

∫ 1

0

d x

�

(q+ D(ρ)∂xρ −σ(ρ)E)
2

2σ(ρ)
−λ(m−ρ)

�

, (102)

with λ playing the role of a Lagrange multiplier, fixed a posteriori to enforce the mass con-
straint. This is a variational problem similar to the standard additivity principle problem (55)
but with an additional linear term in the density field. Proceeding as in section §2.1 we obtain
the ordinary differential equation (ODE) for the optimal density profile ρm,q(x)

D2(ρ)
�

dρ(x)
d x

�2

= q2 + 2σ(ρ) [K +λρ] + E2σ2(ρ) , (103)

where we have integrated once the equation solving the variational problem (102), resulting
in an integration constant K = K(q2, E2). Note that the only difference with the ODE for the
optimal profile ρq(x) for current fluctuations, Eq. (56), is the term 2σ(ρ)λρ. The value of
the Lagrange multiplier λ(m, q) can be now fixed by imposing that the total mass associated to
the solution ρλ,q(x) of the above differential equation is just m, i.e. m=

∫ 1
0 ρλ,q(x)d x . Using

these results, it is now possible to study analytically the dynamical phase transition described
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Figure 4: Joint mass-current fluctuations for the 1d open WASEP. (a) Total mass
LDF conditioned on a given current, G(m|q) = G(q)− G(m, q), as a function of the
mass m for different currents q, for equal and PH-symmetric boundary densities,
ρ0 = 0.5 = ρ1, and external field E = 4 > Ec . The line projected in the m − q
plane corresponds to the local minima of the LDF G(m|q), which define the mass
mq associated to a current fluctuation q. In the symmetry-broken regime |q| ≤ qc
this defines the low- and high-mass branches m±q . The top panels show the optimal
density profiles ρm,q(x) obtained for q = 0 (left) and q = 0.8 (right). The thick lines
are the optimal profiles associated to the local minima m±q of G(m|q), which is also
shown for completeness. Panel (b) displays the mass mq of the optimal trajectory
responsible for a current fluctuation q for different boundary drivings, with ρ0 =
0.8, ρ1 ∈ [0, 0.4], and external field E = 4. The inset shows the measured optimal
density profiles for the case ρ1 = 0.2 and the q’s signaled in the main plot with color
points. Panel (c) shows an information equivalent to that of panel (a) but for a PH-
symmetric boundary driving ρ0 = 0.8 and ρ1 = 0.2. Image reproduced from [109]
with permission from the American Physical Society.

in sections §4.1 and §4.2 for arbitrary boundary gradients (symmetric or asymmetric), well
beyond the perturbative nonequilibrium linear regime.

To gain some further insight, we now discuss briefly the results obtained by solving the joint
mass-current variational problem (102)-(103) for the 1d open WASEP, the model of particle
diffusion under exclusion interactions commented previously for which the diffusivity and
mobility are simply D(ρ) = 1/2 and σ(ρ) = ρ(1 − ρ), respectively. Note that this model
exhibits PH symmetry for appropriate boundary conditions. Moreover, since σ′′(ρ) = −2 < 0
for WASEP, we expect a dynamical phase transition in this model for currents |q| ≤ qc and
external field E > Ec , see sections §4.1 and §4.2 and Fig. 3.b. We refer the interested reader to
Ref. [109] for details on the analytical and/or numerical solution of this variational problem
for this particular model.

We studied the conditional mass-current LDF G(m|q), defined as G(m|q)≡ G(q)−G(m, q),
which captures the large deviations scaling of the conditional probability for observing a given
total mass m in the system given a fixed current q. For equal and PH-symmetric boundary
densities, ρ0 = 0.5 = ρ1, G(m|q) exhibits a peculiar change of behavior at a critical current
|qc|, see main panel in Fig. 4.a, as anticipated by the perturbative Landau-like expansion of
section §4.2. In particular, G(m|q) displays a single minimum at mq = 1/2 for |q| > |qc|,
with an associated PH-symmetric optimal profile (see example in the top-right panel in Fig.
4.a). However, for currents |q| < |qc| two equivalent minima m±q appear in G(m|q), each
one associated with a PH-symmetry-broken optimal profile ρ±q (x), see top-left panel in Fig.
4.a, such that ρ±q (x) → 1 − ρ∓q (1 − x) under the PH transformation. The emergence of this
non-convex regime is the fingerprint of a second-order DPT to a dynamical phase with broken
PH-symmetry. A similar symmetry-breaking scenario is observed in the presence of boundary
gradients (with ρ0 6= ρ1), provided that condition (59) holds, i.e. ρ0 = 1−ρ1, see Fig. 4.c for
ρ0 = 0.8 and ρ1 = 0.2. In particular, G(m|q) also crosses over from unimodal for |q| > |qc| to
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bimodal for |q|< |qc|, with two equivalent minima in this regime characterized by two different
PH-symmetry-broken optimal profiles ρ±q (x), see top-left panel in Fig. 4.c. On the other hand,
for PH-asymmetric boundaries, ρ0 6= 1−ρ1, the action (54) governing the system fluctuations is
no longer PH-symmetric: the asymmetry favors one of the mass branches and G(m|q) exhibits
a single global minimum ∀q and an unique optimal density profile. Still, G(m|q) may become
non-convex for low enough currents [109], and for weak gradient asymmetry the LDF G(m|q)
may develop metastable-like local minima, signaling the emergence of a sort of metastable
dynamical coexistence. Indeed, the typical mass mq during a current fluctuation, where the
(local or global) minima of G(m|q) appear for a fixed q and which can be simply evaluated
by demanding ∂mG(m|q) = 0, exhibits a behavior strongly reminiscent of a standard Z2 phase
transition, see Fig. 4.b, defining the phase diagram for this DPT.

4.4 Instantons, Maxwell-like construction and violation of additivity principle

A natural question is whether time-dependent optimal trajectories exist which improve the ad-
ditivity principle minimizers of the MFT action (54). The emergence of a non-convex regime in
G(m|q) –or equivalently in G(m, q)– for |q|< |qc| described in the previous sections suggests a
Maxwell-like solution in this region [71,153]. In this section we conjecture a time-dependent,
instanton-like solution for the optimal density and current fields responsible of a joint fluc-
tuation of the empirical current and mass, showing that it improves the additivity principle
prediction in the regime where G(m, q) becomes non-convex. This corresponds to a dynamical
coexistence of the different symmetry-broken phases for |q|< |qc|.

We start from the most general variational expression for the joint mass-current LDF G(m, q)
in terms of the trajectory-level MFT action (54), i.e. G(m, q) = limτ→∞

1
τ max∗{ρ, j}τ0

Iτ[ρ, j].
The asterisk ∗ in this expression represents as usual all the necessary constraints, including the
continuity equation coupling the fields ρ(x , t) and j(x , t) at every point of space and time,
∂tρ+ ∂x j = 0, the constraints (98) on the empirical current q and mass m, and the boundary
conditions for the density field, ρ(0, t) = ρ0 and ρ(1, t) = ρ1 ∀t. For the time being, let us
denote as GAP(m, q) the mass-current LDF obtained from the additivity principle (AP) [27],
see Eq. (102). Similarly, we denote as ρAP

m,q(x) the optimal density profile responsible of a
joint mass and current fluctuation under the additivity hypothesis. To search for violations
of the additivity principle, we focus now our attention in systems driven by a PH-symmetric
density gradient (ρ0 = 1− ρ1), including the equal boundary density case, in the regime of
current fluctuations beyond the critical threshold where the joint LDF G(m, q) exhibits a non-
convex region (i.e. |q| ≥ |qc| for systems with σ̄′′ > 0 or |q| ≤ |qc| and |E| > Ec for systems
with σ̄′′ < 0). In this regime we conjecture a solution for the optimal trajectory responsi-
ble of a given mass-current fluctuation which is time-dependent for masses where G(m, q) is
non-convex. In particular, our ansatz in this current regime is

ρm,q(x , t) =







ρAP
m,q(x) if m< m−q or m> m+q

ρAP
m+q ,q(x) φ(t − tm,q) +ρAP

m−q ,q(x)
�

1−φ(t − tm,q)
�

if m−q ≤ m≤ m+q
(104)

where m±q are the local minima of G(m, q) as a function of m in this regime, see Figs. 3 and 4,
and correspond to the masses of the optimal density profiles ρ±q (x) = ρ

AP
m±q ,q(x) associated to a

current fluctuation in the PH-symmetry broken regime along the high-mass (+) and low-mass
(−) branches. The time-dependent function φ(t) is a sufficiently smooth localized crossover
function such that φ(t) = 0 ∀t < −δt

2 and φ(t) = 1 ∀t > δt
2 , with δt a fixed (small) crossover

timescale, such that δt/τ→ 0 in the long-time limit. The crossover time tm,q ≤ τ in Eq (104)
can be determined now by imposing the constraint on the empirical mass m, see Eq. (98). In
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particular

m =
1
τ

∫ τ

0

d t

∫ 1

0

d x ρm,q(x , t)

=

�

tm,q −
δt
2

τ

�

m−q +

�

τ− (tm,q +
δt
2 )

τ

�

m+q +
1
τ

∫ tm,q+
δt
2

tm,q−
δt
2

d t

∫ 1

0

d xρm,q(x , t)

=
tm,q

τ
m−q +

�

1−
tm,q

τ

�

m+q +
1
τ



−δt +

∫ tm,q+
δt
2

tm,q−
δt
2

d t

∫ 1

0

d xρm,q(x , t)



 . (105)

The third term in the last line of the previous equation is of order ∼O(δt/τ), so in the long-
time limit (τ→∞) and for a fixed crosscover time δt this term tends to zero, and hence we
find tm,q = p τ with the definition

p =
m+q −m

m+q −m−q
, (0≤ p ≤ 1) . (106)

As mentioned above, the time-dependent optimal density field ρm,q(x , t) must obey at all
points of space and time a continuity equation ∂tρm,q(x , t) + ∂x jm,q(x , t) = 0. To obtain the
optimal current field jm,q(x , t) for m−q ≤ m≤ m+q , we first note that in this case

∂tρm,q(x , t) =











0 if t /∈ [tm,q −
δt
2 , tm,q +

δt
2 ]

h

ρAP
m+q ,q(x)−ρ

AP
m−q ,q(x)

i

φ′(t − tm,q) if t ∈ [tm,q −
δt
2 , tm,q +

δt
2 ]

(107)

where φ′(t) is the time derivative of the crossover function. Therefore the continuity con-
straint in the non-convex mass regime m−q ≤ m ≤ m+q leads to the following optimal current
field

jm,q(x , t) =







q if t /∈ [tm,q −
δt
2 , tm,q +

δt
2 ]

χ(x) φ′(t − tm,q) if t ∈ [tm,q −
δt
2 , tm,q +

δt
2 ]

(108)

where we have already taken into account the constraint on the empirical current q, see
Eq. (98). The function χ(x) is such that χ ′(x) = ρAP

m+q ,q(x) − ρ
AP
m−q ,q(x), and we note that

the transient regime where jm,q(x , t) is different from q does not contribute to the final value
of the empirical current, see Eq. (98), as this transient is negligible against the long-time limit
for τ.

Using this ansatz for the optimal trajectory {ρm,q(x , t), jm,q(x , t)}τ0 responsible of a mass
and current fluctuation, we obtain for the associated joint LDF

G(m, q) = − lim
τ→∞

1
τ

∫ τ

0

d t

∫ 1

0

d x
[ jm,q(x , t) + D(ρm,q)∂xρm,q(x , t)− Eσ(ρm,q)]2

2σ(ρm,q)

= lim
τ→∞

��

tm,q −
δt
2

τ

�

GAP(m
−
q , q) +

�

τ− (tm,q +
δt
2 )

τ

�

GAP(m
+
q , q) +

1
τ
Iδt

�

,

with the definition

Iδt ≡ −
∫ tm,q+

δt
2

tm,q−
δt
2

d t

∫ 1

0

d x
[ jm,q(x , t) + D(ρm,q)∂xρm,q(x , t)− Eσ(ρm,q)]2

2σ(ρm,q)
.
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Noting that Iδt ∼ O(δt) and using the same arguments as above, we find in the long-time
limit τ→∞ that

G(m, q) = p GAP(m
−
q , q) + (1− p)GAP(m

+
q , q) , (109)

which corresponds to the Maxwell construction (convex envelope) obtained from GAP(m, q) in
the mass regime m−q ≤ m≤ m+q where this joint LDF is non-convex. Note that an equivalent ar-
gument can be formulated for the conditional mass-current LDF G(m|q) = G(q)−G(m, q). This
instanton solution corresponds to the dynamical coexistence of the different PH symmetry-
broken phases which appear for currents beyond the critical threshold (|q| > qc or |q| < qc
depending on the sign of σ̄′′). The previous time-dependent solution can be also generalized
to PH-asymmetric boundaries in regimes where G(m, q) is non-convex. Finally, we would like
to mention that some subtleties of the instanton solution appear for |q| ≈ qc related to the
order of the L→∞ and τ→∞ limits, see Ref. [71] for a discussion of this issue.

5 Time-translation symmetry breaking and traveling waves in pe-
riodic system

The previous sections have demonstrated the validity of the additivity principle [27] (and its
weak variant [50, 53]) as a powerful conjecture to understand the current statistics in dif-
ferent nonequilibrium diffusive systems, both in 1d and in higher dimensions. The physical
picture behind this hypothesis corresponds to a system that, in order to sustain a rare current
fluctuation, and maybe after a short time transient (microscopic in the diffusive timescale),
settles into a time-independent state with a structured density field (possibly different from
the stationary one) and a current field constant and equal to q in 1d or structured in d > 1.

Interestingly, this additivity conjecture has helped us in understanding intriguing dynamic
phase transitions in some open diffusive media, involving a discrete Z2 symmetry breaking
phenomenon [52,71,109]. However, we have also witnessed how the additivity principle can
be violated in cases where the (joint mass-current) LDF becomes non-convex, see §4.4. In this
section we explore a different scenario for additivity violations. In particular, we will show
how in some cases the additivity picture eventually breaks down for large current fluctuations
via a novel type of dynamical phase transition at the fluctuating level, where time-dependent
optimal trajectories in the form of traveling waves emerge as dominant solution to the MFT
variational problem [2, 14, 29, 43, 44, 56, 108]. Remarkably, this DPT involves the sponta-
neous breaking of a continuous symmetry, the time-translation invariance. This will allow us
to connect later on in these lecture notes the emerging traveling-wave phases at the fluctuating
level with the concept of time crystals [97–99,101,103,154–156], a compelling new phase of
nonequilibrium matter.

In order to settle ideas and simplify the discussion, we focus on 1d diffusive systems in
the unit line, described at the mesoscopic level by a density ρ(x , t) and current j(x , t) fields
obeying a Fick-type fluctuating hydrodynamic equation (3)-(4), and subject to an external
driving field E and, most crucially, to periodic boundary conditions, so that ρ(0, t) = ρ(1, t)
and j(0, t) = j(1, t) ∀t. Periodic boundary conditions, together with the local conservation
law associated to diffusive dynamics, imply that the total mass in the system is a globally
conserved magnitude,

∫ 1

0

ρ(x , t) d x = ρ̄ ∀t . (110)

Due to the system periodicity, the system’s stationary density profile is just homogeneous and
uniformly equal to ρ̄, so 〈ρ(x)〉 = ρ̄, and the average current is hence 〈q〉 = σ̄E. According
to MFT, and as done previously in these lecture notes, the LDF for the space&time-averaged
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current q = τ−1
∫ τ

0 d t
∫ 1

0 d x j(x , t) is given by a variational problem over trajectories for the
MFT action functional, i.e. G(q) = limτ→∞

1
τ max∗{ρ, j}τ0

Iτ[ρ, j], with ∗ representing the usual

constraints on q, the continuity equation ∂tρ+∂x j = 0, and the boundary conditions, periodic
in this case.

Finding the optimal trajectory solution of the above spatiotemporal variational problem
is in general a complex task whose solution remains challenging in most cases. This problem
becomes much simpler however in different limiting cases, as e.g. for small current fluctuations
around the average, q ≈ 〈q〉, which we expect to arise from the random superposition of weakly
correlated local fluctuations of the microscopic dynamics. In this case it is plausible to assume
the optimal density field to be just the homogeneous, steady-state one, so ρq(x , t) = ρ̄ in this
regime and hence jq(x , t) = q, resulting in a simple quadratic form for the current LDF

G(q) = Gflat(q) = −
(q− σ̄E)2

2σ̄
, for q ≈ 〈q〉 . (111)

This results in Gaussian statistics for small (or typical) current fluctuations, as expected from
the Central Limit Theorem [44]. This argument may break down for moderately strong current
deviations where correlations may play a significant role, as we will show next.

5.1 Local stability of the flat profile against spatiotemporal perturbations

To analyze how far we can extend the Gaussian current statistics ansatz discussed in the previos
paragraph, we will now study the local stability of the homogeneous density profile against
small but otherwise arbitrary spatiotemporal perturbations, in the sense of checking whether
the perturbed density and current profiles yield an improved minimizer of the MFT action for
the current LDF G(q). We follow in this section the calculation first performed in [29]. If
{ρq(x , t), jq(x , t)}τ0 is the (unknown) optimal trajectory responsible of a given current fluctu-
ation q, the current LDF can be written in general as

G(q) = −
∫ τ

0

d t

∫ 1

0

d x

�

jq + D(ρq)∂xρq −σ(ρq)E
�2

2σ(ρq)
. (112)

To study the stability of the homogeneous (or flat) solution against small perturbations, we
now assume an optimal current field of the form

jq(x , t) = q+ ε [ j1(x) cos(νt) + j2(x) sin(νt)] , (113)

where ε � 1 is a small parameter, j1(x) and j2(x) are some periodic functions of space with
unit period, and ν is some temporal frequency. Due to the continuity constraint, ∂tρq(x , t) +
∂x jq(x , t) = 0, the associated optimal density profile is

ρq(x , t) = ρ̄ +
ε

ν

�

− j′1(x) sin(νt) + j′2(x) cos(νt)
�

. (114)

The question is thus whether G(q) increases with respect to Gflat(q) upon adding this small
spatiotemporal perturbation to the optimal flat trajectory. Expanding the current LDF G(q)
in Eq. (112) to second order in ε (and noting that now the odd derivatives of the transport
coefficients D(ρ) and σ(ρ) do not vanish in general at the average density ρ̄), we find

G(q) ≈
ε�1

Gflat(q) + ε
2

∫ 1

0

d x

�

−
1

4σ̄
( j21 + j22 )−

D̄2

4ν2σ̄
( j′′21 + j′′22 ) +

qσ̄′

2νσ̄2
( j1 j′2 − j2 j′1)

+ ( j′21 + j′22 )

�

q2σ̄′′

8ν2σ̄2
−

E2σ̄′′

8ν2
−

q2σ̄′2

4ν2σ̄3

��

. (115)
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Next we would perform a Fourier series expansion of the currents fields j1,2(x) taking advan-
tage of the system’s periodic boundary conditions. Interestingly, since the dependence on the
current fields j1,2(x) in Eq. (115) is quadratic, the different Fourier modes are decoupled, thus
simplifying the problem. As in section §4.1, it turns out that the first spatial Fourier mode
is the first to become unstable, triggering the dynamical phase transition. Hence, to simplify
the calculation the calculation of the critical current, we assume now just a simple first-mode
Fourier expression for j1,2(x)

j1(x) = a cos(2πx) + b sin(2πx) , j2(x) = c cos(2πx) + d sin(2πx) , (116)

resulting in the following perturbed expresison for the current LDF after spatial integration

G(q) ≈
ε�1

Gflat(q) + ε
2
�

(a2 + b2 + c2 + d2) Aq(ν) + (ad − bc) Bq(ν)
�

, (117)

where we have defined the amplitudes

Aq(ν) ≡
�

1
8σ̄
+

2π4D̄2

ν2σ̄
+
π2σ̄′2q2

2ν2σ̄3
+

E2π2σ̄′′

4ν2
−
π2σ̄′′q2

4ν2σ̄2

�

,

Bq(ν) ≡
qσ̄′π
νσ̄2

,

The perturbation in Eq. (117) is a quadratic form of (a, b, c, d). Therefore the flat density
profile will be stable against the conjectured perturbation (113)-(114), i.e. we will have that
G(q)< Gflat(q), whenever Aq(ν)> |Bq(ν)|/2, or equivalently

�

1
8σ̄
+

2π4D̄2

ν2σ̄
+
π2σ̄′2q2

2ν2σ̄3
+

E2π2σ̄′′

4ν2
−
π2σ̄′′q2

4ν2σ̄2

�

>

�

�

�

�

qσ̄′π
2νσ̄2

�

�

�

�

.

Multiplying this expression by ν2 > 0 we obtain a second-order polynomial condition Pq(ν) =
1

8σ̄ν
2−
�

�

�

qσ̄′π
2σ̄2

�

�

�ν+Cq > 0. This polynomial has a minimum at a frequency νq such that P ′q(νq) =
0, leading to

νq =
2πqσ̄′

σ̄
. (118)

The flat density profile can become unstable if at least for one frequency the inequality P(ν)> 0
is not satisfied, and this will happen first for the frequency of the minimum νq. Hence the
condition to deduce the critical current qc is Pqc

(νqc
) = 0, or equivalently

8π2D̄2σ̄+ (E2σ̄2 − q2
c )σ̄

′′ = 0 , (119)

leading to a critical current

qc = ±

√

√8π2D̄2σ̄

σ̄′′
+ σ̄2E2 . (120)

The current regime where the flat density profile is unstable is defined by the condition Pq(νq)<
0, or equivalently 8π2D̄2σ̄ + (E2σ̄2 − q2)σ̄′′ < 0. Hence we conclude that for systems with
σ̄′′ > 0 the flat profile will be unstable for currents |q| ≥ |qc|, i.e. for large enough currents.
This is the case e.g. for the KMP model of heat conduction [14,44,119], where σ(ρ) = ρ2. On
the other hand, for systems with σ̄′′ < 0 the flat profile will be unstable for currents |q| ≤ |qc|,
i.e. for low currents in a (symmetric) neighborhood of q = 0. An example of this type of
behavior is the WASEP model of particle diffusion under exclusion interactions described in
previous sections [43, 56, 120–122], where σ(ρ) = ρ(1 − ρ). Moreover, when σ̄′′ < 0, the
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instability can only exist if the strength of the driving field |E| is large enough to guarantee a
positive discriminant in Eq. (120) for qc , namely, |E|> Ec with

Ec = Re

�
√

√−8π2D̄2

σ̄σ̄′′

�

. (121)

Imposing now that the perturbation over the flat current LDF in Eq. (117) has to be non-
negative, i.e. G(q) − Gflat(q) ≥ 0, we arrive at the relations a = ±d and b = ∓c between
the coefficients (a, b, c, d) in Eq. (113). Using these relations we obtain that right beyond the
instability, whenever the flat density and current profiles become unstable, and according to
Eq. (113), the optimal current field takes the general form

jq(x , t) = q+ D cos
�

2π
�

x − x0 −
qσ̄′

σ̄
t
��

, (122)

which is nothing but a traveling wave with an arbitrary amplitude D and phase shift x0 to be
determined [29]. As mentioned at the beginning, a similar calculation can be performed to
analyze the stability of the flat profile against higher-order Fourier modes (of the form 2πnx ,
with n≥ 1). This calculation would allow us to conclude that the n= 1 mode is the first mode
to become unstable, very much in the spirit of the local stability calculation of section §4.1.

The previous instability can be interpreted as a dynamical phase transition at the fluctu-
ation level, and involves the spontaneous breaking of continuous time-translation symmetry.
In fact, the formation of a traveling wave corresponds to the emergence of a macroscopic con-
densate which favors/hinders the transport of local density (depending on the sign of σ̄′′) to
facilitate a current fluctuation beyond qc .

5.2 Current fluctuations in the traveling-wave phase

Interestingly, the previous results show that the dominant perturbation immediately after the
instability kicks in takes the form of a traveling wave. This corresponds to a collective re-
arrangement of the density and current fields, which breaks the system continuous (spatio-
)temporal translation symmetry by localizing the density field in a traveling condensate to
facilitate current fluctuations beyond the instability threshold.

This perturbative solution can be now extended to all currents beyond the critical line.
In particular, we assume now that the optimal density and current fields well beyond the
instability conserve a traveling-wave structure moving at some constant velocity v, i.e. we
conjecture

ρq(x , t) =ωq(x − vt) , (123)

with ωq(z) some unknown function to be determined below from the variational problem for
the current LDF. This ansatz implies, via the continuity equation (and the different constraints),
an optimal current field

jq(x , t) = q− vρ̄ + vωq(x − vt) . (124)

The particular shape of the traveling-wave function ωq(z) for q’s beyond the critical current
can be now obtained as the solution to the variational problem for the current LDF (112), or
more generally Eq. (11), i.e.

G(q) = − min
ω(x),v

∫ 1

0

d x
2σ[ω(x)]

�

q− vρ̄ + vω(x) + D[ω(x)]ω′(x)−σ[ω(x)]E
�2

, (125)

where the minimum is now taken over the traveling wave profileω(x) and its velocity v. Note
that we have dropped the time dependence in the previous expression due to the periodic
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boundary conditions, using that
∫ τ

0 d t
∫ 1

0 F(x−vt)d x = τ
∫ 1

0 F(x)d x for any periodic function
F(x) in the unit line; this can be shown using the Fourier series expansion for F(x). Expanding
now the square in Eq. (125), we notice that the terms linear in ω′ give a null contribution
when integrated due again to the system periodicity. Taking also into account the constraint
∫ 1

0 ωq(x)d x = ρ̄, we obtain

G(q) = qE − min
ω(x),v

∫ 1

0

d x
�

X v(ω) + Y (ω)ω′(x)2
�

, (126)

where we have partially borrowed the notation of Ref. [29], see also [43], to define

X v(ω)≡
[q− v(ρ̄ −ω)]2

2σ(ω)
+

E2σ(ω)
2

, Y (ω)≡
D(ω)2

2σ(ω)
. (127)

In order to obtain the differential equation for the optimal traveling wave profile, we per-
form now the functional derivative of the functional Hv(ω) ≡

∫ 1
0 d x

�

X v(ω) + Y (ω)ω′(x)2
�

in Eq. (126). Perturbing ω(x)→ω(x) +δω(x), we have

Hv(ω+δω) = Hv(ω) +

∫ 1

0

d xδω(x)
�

X ′v(ω) + Y ′(ω)ω′(x)2
�

+

∫ 1

0

d xδω′(x)2Y (ω)ω′(x)

= Hv(ω) +

∫ 1

0

d xδω(x)
�

X ′v(ω)− Y ′(ω)ω′(x)2 − 2Y (ω)ω′′(x)
�

, (128)

where we have integrated by parts the integral with δω′(x) in the first equality to obtain the
second line (using that the boundary term is zero due to periodicity), and where we have de-
fined X ′v(ω) = δX v(ω)/δω and Y ′(ω) = δY (ω)/δω. Imposing that the variation in Eq. (128)
has to be zero for any (periodic) perturbation δω(x) leads to the differential equation

X ′v(ω)− Y ′(ω)ω′(x)2 − 2Y (ω)ω′′(x) = C2 , (129)

where C2 is an arbitrary constant (not necessarily 0), since
∫ 1

0 d xC2δω(x) = 0 for any periodic
δω(x) with zero average. Finally, multiplying the previous equation byω′(x) and noting that
Y ′(ω)ω′(x)3+2Y (ω)ω′(x)ω′′(x) = ∂x[Y (ω)ω′(x)2], we arrive at ∂x[X v(ω)−Y (ω)ω′(x)2−
C2ω(x)] = 0, or equivalently

X (ω)− Y (ω)ω′(x)2 = C1 + C2ω(x) , (130)

with C1 an additional arbitrary constant. Using Eq. (127) we thus have the following ODE for
the optimal traveling wave profile ωq(x),

D(ω)2
�

dω(x)
d x

�2

= [q− vρ̄ + vω(x)]2 +σ(ω)2E2 − 2σ(ω) [C1 + C2ω(x)] . (131)

The equation for the optimal velocity follows now from imposing dHv(ω)
dv =

∫ 1
0 d x dX v(ω)

dv = 0,
and using that

dX v(ω)
dv

= −(ρ̄ −ω)
[q− v(ρ̄ −ω)]

σ(ω)
= v
(ρ̄ −ω)2

σ(ω)
− q
(ρ̄ −ω)
σ(ω)

,

see Eq. (127), we hence obtain

v = q

∫ 1

0

d x

�

ρ̄ −ωq(x)
�

σ[ωq(x)]
∫ 1

0

d x

�

ρ̄ −ωq(x)
�2

σ[ωq(x)]

, (132)
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with ωq(x) the solution to Eq. (131). It is worth emphasizing that the optimal velocity is
proportional to q. This implies that the optimal wave profile depends exclusively on q2 and
not on the current sign, see Eq. (131)), reflecting the Gallavotti-Cohen time-reversal symmetry
[9–12,59]. This invariance of the optimal wave profile under the transformation q↔−q can
now be used in Eq. (126) to show explicitly the fluctuation theorem G(q)− G(−q) = 2Eq for
the symmetry-broken traveling wave phase.

Equation (131) for the optimal wave is also invariant under reflection transformations
x → 1− x , and hence it generically yields a symmetric profile ωq(x) = ωq(1− x). The wave
extremaωi =ωq(x i) are obtained by settingω′q(x i) = 0 in Eq. (131). Periodicity then implies
that wave extrema, if any, come in pairs (maximum and minimum). For many of the trans-
port models studied in literature, as e.g. the WASEP model of particle diffusion or the KMP
model of heat conduction, for which the mobility σ(ρ) is quadratic in the density field, the
wave profile turns out to have a single pair of extrema, i.e. a single minimum ω0 = ωq(x0)
and a corresponding single maximum ω1 = ωq(x1). This, together with the wave reflection
symmetry, implies that the distance between extrema is just half of the system, |x0− x1|= 1/2.
The constants C1 and C2 can be expressed in terms of these extrema, i.e.

X (ωi) = C1 + C2ωi for i = 0, 1 , (133)

see Eq. (130). Moreover, the extrema locations are fixed by the constraints on the distance be-
tween them, 1

2 =
∫ x1

x0
d x =

∫ω1

ω0
dωq/ω

′
q, and the total density of the system, ρ̄2 =

∫ x1

x0
ωq(x)d x =

∫ω1

ω0
dωq ωq/ω

′
q, or equivalently

1
2
=

∫ ω1

ω0

√

√

√

Y (ωq)

X (ωq)− C1 − C2ωq
dωq ,

ρ̄

2
=

∫ ω1

ω0

√

√

√

ω2
qY (ωq)

X (ωq)− C1 − C2ωq
dωq , (134)

where we have used the differential equation (131) to substitute ω′q(x). In this way, for fixed
values of the current q and the density ρ̄, we can use Eqs. (133)-(134) to determine the
four constants ω1,ω0, C1, C2 which can be used in turn to obtain the shape of the optimal
density profileωq(x) and its velocity from Eqs. (131)-(132) in an iterative manner [14,43,44,
53]. Notice that the unknown variables ω0, ω1 appear as the integration limits in Eq. (134),
making this problem remarkably difficult to solve numerically. This challenge can be overcome
however by a suitable change of variables, and we refer the interested reader to Refs. [14,43,
44,53] for details on this issue.

Compelling evidences of this continuous time-translation symmetry breaking phenomenon
at the fluctuating level have been found in the current fluctuations of different models of trans-
port [14,29,43,44,47,56,108,157]. This is the case for instance of the 1d KMP model of heat
conduction on a ring [14, 44, 119], see Fig. 5.a, for which the relevant transport coefficients
are D(ρ) = 1/2 and σ(ρ) = ρ2. In particular, small energy current fluctuations in this model
result from the sum of weakly-correlated local random events in the energy density field, thus
giving rise to Gaussian current statistics in this regime as dictated by the central limit theo-
rem, and supported by a flat, structureless optimal energy field in average. Since σ′′(ρ)> 0 in
this model, this Gaussian homogeneous regime is expected for currents |q| ≤ qc . The top-left
panel in Fig. 5.a depicts a typical spatiotemporal trajectory of the energy field in this model
for a current fluctuation |q| < qc , showing no relevant structures whatsoever. However for
large enough currents, |q|> qc , the KMP system self-organizes into a coherent traveling wave
which facilitates this rare fluctuation by packing energy in a localized condensate, see top-right
panel in Fig. 5.a. The bottom panel in Fig. 5.a shows the shape of the energy traveling conden-
sate predicted by MFT [14]. For the WASEP particle diffusion model the picture is somewhat
similar, see Fig. 5.b, but with a different physical interpretation. In this case the transport
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Figure 5: Time-translation symmetry breaking in 1d periodic systems. Typical
evolution of microscopic configurations for current fluctuations q above and below
the critical threshold, and shape of the optimal density field as a function of q, for two
different transport models on 1d periodic lattices, namely (a) the Kipnis-Marchioro-
Presutti (KMP) model of heat conduction [44,119], and (b) the weakly-asymmetric
simple exclusion process (WASEP), a model of particle diffusion under exclusion in-
teractions [44,120–122]. Top-left panels in (a) and (b) correspond to typical trajecto-
ries for current fluctuations in the homogeneous phase, while top-right panels display
typical trajectories in the time-translation symmetry-broken phase, where traveling
waves of energy (a) or particles (b) emerge. This happens for |q| > qc in the KMP
model and for |q| < qc in WASEP, depending on the sign of σ̄′′. Bottom panels in
(a) and (b) show the MFT prediction for the optimal density profile ωq(x) as a func-
tion of x for different q’s. Density profiles are flat up to the critical current, beyond
which a nonlinear wave pattern develops, moving at constant velocity. For the KMP
panel (a) we take E = 0 and ρ̄ = 1 [14], while for the WASEP panel (b) we have
E = 10> Ec and ρ̄ = 0.3 [43]. Image adapted from [108].

coefficients are D(ρ) = 1/2 and σ(ρ) = ρ(1 − ρ), such that σ′′(ρ) < 0. For small current
fluctuations around the average 〈q〉 = σ̄E the typical density profile is flat, while for |q| ≤ qc
(since σ′′(ρ) < 0) a traveling wave dominates the typical trajectory, see top-right panel in
Fig. 5.b, corresponding to the emergence of a macroscopic jammed state which hinders trans-
port of particles to facilitate a current fluctuation well below the average. The predicted shape
of this jammed condensate also reflects the particles’ exclusion interaction, see bottom panel
in Fig. 5.b.

The vector current statistics of periodic d-dimensional anisotropic driven diffusive sys-
tems under a driving field E has been also recently studied [56], using techniques similar to
those described here. In this case the complex interplay among vector currents, the external
field and anisotropy in high dimension leads to rich dynamical phase diagrams. A detailed
local stability analysis of the resulting MFT equations for this broad family of systems [56],
similar to the one developed in section §5.1, demonstrates the existence of a 2nd-order dy-
namic phase transition (DPT) at a critical current separating a homogeneous fluctuation phase
with Gaussian current statistics and constant, structureless optimal fields, ρq(r, t) = ρ̄ and
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jq(r, t) = q, and a symmetry-broken non-Gaussian phase characterized by the emergence of
coherent traveling waves with structure along a dominant direction, ρq(r, t) = ωq(x‖ − vt)
and jq(r, t) = jq(x‖ − vt), with v some velocity [56]. Interestingly, for mild or no anisotropy,
different traveling-wave phases appear depending on the current separated by lines of 1st-
order DPTs, a degeneracy which disappears beyond a critical anisotropy. This richness of the
fluctuation phase diagram stems, as in section §3.1 above on the weak additivity principle,
from the relevance of structured current fields at the fluctuating level in dimension d > 1. In
particular, the continuity equation ∂tρq+∇·jq = 0 applied to 1d-like traveling-wave structures
implies that ∂‖[ j‖,q(z‖)− vω(z‖)] = 0, where we have defined z‖ ≡ x‖ − vt, and this together
with the constraint on the empirical vector current leads to j‖,q(z‖) = q‖ − v[ρ̄ −ωq(z‖)]. On
the other hand, all orthogonal current components follow directly from our theorem above as
j⊥,q(z‖) = q⊥σ[ωq(z‖)]/

∫ 1
0 d yσ[ωq(y)]. This result, which is markedly different from the

traveling-wave structure found in 1d models [14, 29, 43] described above, is a direct conse-
quence of the general condition (45). Remarkably, these predictions and the resulting complex
dynamical phase diagram have been corroborated in massive rare event simulations of the 2d
WASEP model [56].

6 Spectral signatures of dynamical criticality at the fluctuation
level

We have discussed in previous sections how to understand the current statistics of many
nonequilibrium driven diffusive systems at the hydrodynamic level, using macroscopic fluc-
tuation theory, the additivity principle conjecture (together with its weak version) and local
stability analysis as main tools, and paying special attention to the typical or dominant path
in mesoscopic phase space responsible of a given current fluctuation. We have shown at this
mesoscopic level that, in some cases, when large enough current fluctuations come about, the
associated optimal trajectory may change drastically, in a singular manner, reflecting an under-
lying dynamic phase transition at the fluctuating level [14,29,43,44,52,53,66–71]. The differ-
ent dynamical phases in these DPTs correspond to different types of trajectories adopted by the
system to sustain atypical values of the current. Interestingly, some of these dynamical phases
may display emergent order and collective rearrangements in their trajectories, including
symmetry-breaking phenomena and violations of the additivity hypothesis [14,29,43,44,108],
while the LDFs controlling the statistics of these fluctuations exhibit non-analyticities at the
DPT [72–79] reminiscent of standard critical behavior. At this mesoscopic level the existence of
DPTs is governed by the MFT action functional (7) and its symmetries [28,29,52,129], which
can be spontaneously broken at the DPT, in the sense that the optimal trajectory responsible
of a given fluctuation may or may not inherit the MFT action symmetries.

A different, complementary path to investigate current statistics and the physics of DPTs
consists in analyzing these phenomena in terms of microscopic dynamics, as described by the
corresponding stochastic generator of the model of interest [107, 147]. We explore now this
microscopic view on current fluctuations using spectral methods as a central tool [102]. In
particular, we want to understand how the optimal path to a current fluctuation emerges from
this microscopic dynamical perspective, providing at the same time a spectral point of view
on the phenomenon of symmetry-breaking DPTs. In particular, we will describe in this section
the generic spectral mechanism giving rise to symmetry-breaking DPTs in many body Markov
systems, unveiling how the different dynamical phases emerge from the specific structure of
the leading eigenvectors of the generator. This microscopic, spectral description provides a
picture complementary to the field-theoretic MFT scenario introduced in previous sections. It
also allows us to address a central problem in the theory of fluctuations, i.e. how to make rare
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events typical with the use of Doob’s transform to deduce the necessary external driving field
[93,94,102,158,159]. This can be then used to exploit existing DPTs to engineer and control
many-body systems with desired statistics on demand [96], for instance to build programmable
time-crystal phases in nonequilibrium matter [97–103]. We will devote the final part of these
lecture notes to this intriguing question. This section (including subsections 6.1 to 6.7) is
adapted from Ref. [102] with permission from the American Physical Society.

6.1 Statistics of trajectories at the microscopic level and Doob dynamics

We thus start with the microscopic characterization of many-body interacting particle systems,
described here as discrete-state stochastic jump processes on a lattice and evolving in contin-
uous time. Using the quantum Hamiltonian formalism for the master equation [106], system
states or configurations can be represented as vectors |C〉 of an orthonormal basis in a Hilbert
space H satisfying 〈C |C ′〉 = δCC ′ . This allows us to write the state of the system at time t as
a probability vector |Pt〉 =

∑

C P(C , t)|C〉 whose real entries P(C , t) correspond to the proba-
bility of finding the system in configuration C at time t, such that 0 ≤ P(C , t) ≤ 1. The time
evolution of this probability vector |Pt〉 ∈H is controlled by a master equation ∂t |Pt〉= Ŵ|Pt〉,
where Ŵ is the Markov generator of the dynamics [160],

Ŵ=
∑

C ,C ′ 6=C

WC→C ′ |C ′〉〈C | −
∑

C

RC |C〉〈C | , (135)

where WC→C ′ is the transition rate from configuration C to C ′, and RC ≡
∑

C ′ 6=C WC→C ′ is
the escape rate from configuration C . Since this generator is stochastic (i.e., it conserves
probability), we have that 〈−|Ŵ= 0, where 〈−| is the “flat” state defined as 〈−|=

∑

C〈C |. This
ensures that the probability vector remains normalized at all times, i.e., 〈−|Pt〉=

∑

C P(C , t) =
1 ∀t.

We are interested in the statistics of the time-averaged current in the ensemble of all pos-
sible system trajectories ωτ ≡ {(Ci , t i)}i=0,1,...,m of duration τ. Each trajectory is completely
specified by the sequence of configurations visited by the system, {Ci}i=0,1,...,m, and the times
at which the jumps between them occur, {t i}i=0,...m, with m being the number of transitions
throughout the trajectory,

ωτ : C0
t1−→ C1

t2−→ C2
t3−→ (· · · )

tm−→ Cm , (136)

with t0 = 0 the time origin. The probability distribution of a trajectory (which is continuous
on the transition times {t i}i=1,...,m and discrete on the visited configurations {Ci}i=0,1,...,m and
the number of transitions m) is then given by

P[ωτ] = e−(τ−tm)RCm WCm−1→Cm
· · ·e−(t2−t1)RC1 WC0→C1

e−t1RC0 P(C0, 0) . (137)

The total current integrated along a given trajectory can be written as Q(ωτ) =
∑m−1

i=0 qCi→Ci+1
,

where qCi→Ci+1
is the elementary current in the transition Ci → Ci+1. Thus, the probability of

having a given value of q = Q/τ after a time τ is simply Pτ(q) =
∑

ωτ
P[ωτ]δ[τq −Q(ωτ)],

and obeys a large deviation principle for long times [1, 2, 44], Pτ(q) � e+τG(q), where G(q) is
the current LDF.

To obtain a microscopic expression for the current LDF (or rather for its Legendre trans-
form, see below), we now define the probability Pτ(C;Q) of being in configuration C having
a time-integrated current Q up to time τ. This probability evolves in time according to the
following master equation

∂τPτ(C;Q) =
∑

C ′ 6=C

WC ′→C Pτ(C
′,Q− qC ′→C)− RC Pτ(C;Q) . (138)

40



SciPost Physics Lecture Notes Submission

Note that in general Pτ(q) =
∑

C Pτ(C;τq). Eq. (138) yields a complex hierarchy of equations
for the configurational statistics for the different currents. It turns out now to be more conve-
nient to work with the Laplace transform of Pτ(C;Q), i.e. Zτ(C;λ) =

∑

Q eλQPτ(C;Q), whose
time evolution is given, by virtue of Eq. (138), by

∂τZτ(C;λ) =
∑

C ′ 6=C

Wλ
C ′→C Zτ(C

′;λ)− RC Zτ(C;λ) , (139)

where Wλ
C ′→C = eλqC′→C WC ′→C stands for the biased or tilted transition rates [1, 44, 102, 107,

108,147]. We may write this biased generator in operational form as

Ŵλ =
∑

C ,C ′ 6=C

eλqC→C′WC→C ′ |C ′〉〈C | −
∑

C

RC |C〉〈C | . (140)

Summing now Zτ(C;λ) over every configuration C we obtain Zτ(λ) =
∑

C Zτ(C;λ), which
is the so-called dynamical partition function, or equivalently the moment generating function
for the current distribution, Zτ(λ) =

∑

Q eλQPτ(Q). For long times this dynamical partition
function follows a large deviation principle [8,44,107],

Zτ(λ)� eτθ (λ) (141)

with θ (λ) the scaled cumulant generating function, θ (λ) = limτ→∞τ
−1 ln Zτ(λ), whose

derivatives provide the cumulants of the time-averaged current in the biased ensemble. It
is then easy to see using the Laplace-transform relation Zτ(λ) =

∑

Q eλQPτ(Q) and the large
deviation scaling of Pτ(Q) that θ (λ), also known as the dynamical free energy, corresponds to
Legendre-Fenchel transform [8] of the current LDF, i.e.

θ (λ) =max
q
[G(q) +λq] . (142)

Using the biased generator (140) one can show now that the dynamical partition function can
be expressed in operational form as [107]

Zτ(λ) = 〈−|eτŴ
λ

|P0〉 , (143)

where |P0〉 ∈ H is an arbitrary initial state. This operational expression hence allows us to
relate the dynamical free energy θ (λ) with the spectrum of the (generally non-symmetric)
tilted generator Ŵλ. In particular, let |Rλj 〉 and 〈Lλj | be the j-th right and left eigenvectors of

Ŵλ, such that
Ŵλ|Rλj 〉= θ

λ
j |R

λ
j 〉 , 〈Lλj |Ŵ

λ = θλj 〈L
λ
j | , (144)

with θλj ∈ C the corresponding eigenvalue, ordered in decreasing value of their real part. In
most models of interest, the set of left and right eigenvectors form a complete biorthogonal
basis of the Hilbert space, such that 〈Lλi |R

λ
j 〉= δi j . In this way, using now the spectral decom-

position Ŵλ =
∑

j θ
λ
j |R

λ
j 〉〈L

λ
j |, it is straightforward to show from Eqs. (143) and (141) that

for long times τ the dynamical free energy is given by the eigenvalue of Ŵλ with the largest
real part, θ (λ) = θλ0 .

Before continuing our discussion, we note that this formalism can be extended to general
trajectory-dependent observables, including e.g. configurational observables such as the en-
ergy, magnetization, etc., or jump-like observables (similar to the current) such as the dynamic
activity; see e.g. [102] for a general discussion. We also want to highlight that a genetic-
algorithm interpretation of the tilted or biased generator Ŵλ in Eq. (140) is the basis of the
successfull cloning Monte Carlo method to sample rare events in simulations of many-body
systems [31,44,104,105,108,161,162].

41



SciPost Physics Lecture Notes Submission

Notice that, except for λ = 0 where the original (unbiased) dynamics is recovered, Ŵλ

does not conserve probability, i.e., 〈−|Ŵλ 6= 0, and therefore it is not a proper stochastic
generator. This implies that it is not possible to directly retrieve from the tilted generator the
physical trajectories leading to the current fluctuation q(λ), since Ŵλ does not represent an
actual physical dynamics. To overcome this issue and obtain the physical dynamics making
this rare event typical for each λ, we introduce an auxiliary or driven process built from Ŵλ,
known as the Doob transformed generator [93,94,102,158,159]

ŴλD = L̂λ0Ŵ
λ(L̂λ0 )

−1 − θλ0 1̂ , (145)

where L̂λ0 is a diagonal matrix built with the components of the leading left eigenvector,
(L̂λ0 )i j = (〈Lλ0 |)iδi j , and 1̂ is the identity matrix. The spectra of both generators, Ŵλ and
ŴλD, are related by a shift in their eigenvalues, θλj,D = θ

λ
j −θ

λ
0 , and a simple transformation of

their left and right eigenvectors, 〈Lλj,D| = 〈L
λ
j |(L̂

λ
0 )
−1 and |Rλj,D〉 = L̂λ0 |R

λ
j 〉. As a consequence,

the leading eigenvalue of ŴλD becomes zero and its associated leading right eigenvector, given
by |Rλ0,D〉 = L̂λ0 |R

λ
0〉, becomes the Doob stationary state. In addition, the leading left eigenvec-

tor is just the flat vector, 〈Lλ0,D| = 〈L
λ
0 |(L̂

λ
0 )
−1 = 〈−|, confirming that the Doob generator does

conserve probability, 〈−|ŴλD = 0. In this way, the Doob generator(145) provides the physi-
cal trajectories distributed according to the λ-ensemble [95], revealing how particular current
fluctuations are created in time. The left and right eigenvectors of the Doob generator also
form a complete biorthogonal basis of the Hilbert space, and they are further normalized such
that maxC |〈Lλj,D|C〉|= 1 and 〈Lλi,D|R

λ
j,D〉= δi j [163]. Note that this normalization specifies the

eigenvectors with j > 0 up to an arbitrary complex phase. In addition, due to conservation of
probability, 〈−|ŴλD = 0, we have that 〈−|Rλj,D〉= 0 for all j 6= 0.

In the following subsections we want to analyze the general structure of the Doob eigen-
vectors across a generic dynamical phase transition, with the aim of unveiling how the differ-
ent dynamical phases emerge from the microscopic dynamics when an underlying symmetry
is broken. In many cases, DPTs involve the emergence of distinct Zn symmetry-broken pat-
terns [52,71,109,134], which might be time dependent [14,43,56,57,101] as in the traveling-
wave cases mentioned above, facilitating the corresponding fluctuation. In order to continue,
we hence need first to specify what a Zn symmetry is in this context.

6.2 Zn symmetry

Our interest on symmetry-breaking DPTs hence calls for some general remarks about symmetry
aspects of stochastic processes [164]. In particular, we are interested in symmetry properties
under state space transformations of the original stochastic process, as defined by the generator
Ŵ, and how these properties are inherited by the Doob auxiliary process ŴλD associated with
the fluctuations of the time-averaged current. The set of transformations that leave a stochastic
process invariant (as defined below) form a symmetry group. For discrete state space, any such
symmetries correspond to permutations in configuration space [164] and hence are described
by the Zn group, a cyclic group of order n. Its elements can be thus built from the repeated
application of a single operator Ŝ ∈ Zn, which satisfies Ŝn = 1̂. This operator is then unitary,
probability-conserving so 〈−|Ŝ = 〈−|, invertible, and characterized by real and non-negative
matrix elements. Moreover, being a symmetry, it commutes with the generator of the stochastic
dynamics, [Ŵ, Ŝ] = 0, or equivalently Ŵ= ŜŴŜ−1. The action of Ŝ on configurations produces
a bijective transformation of state space, such that Ŝ|C〉 = |CS〉 ∈ H. This transformation
induces a corresponding mapping S in trajectory space

ωτ : C0
t1−→ C1

t2−→ . . .
tm−→ Cm

S
−−−−→ Sωτ : CS0

t1−→ CS1
t2−→ . . .

tm−→ CSm , (146)
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transforming the configurations visited along the path, but leaving unchanged the transition
times {t i}i=1,...,m between them. For the symmetry to be inherited by the Doob auxiliary process
ŴλD, it is clearly necessary that the trajectory-dependent current observable remains invariant
under any trajectory transformation, i.e. Q(Sωτ) = Q(ωτ) ∀ωτ. This condition, together
with the invariance of the original dynamics under Ŝ, i.e. [Ŵ, Ŝ] = 0, crucially implies that
both the tilted and the Doob generators are also invariant under Ŝ [102], Ŵλ = ŜŴλŜ−1 and
ŴλD = ŜŴλDŜ−1. As a consequence, both ŴλD and Ŝ share a common eigenbasis and can be
diagonalized together, so |Rλj,D〉 and 〈Lλj,D| are also eigenvectors of Ŝ with eigenvalues φ j ,

Ŝ|Rλj,D〉= φ j|Rλj,D〉 , 〈Lλj,D|Ŝ = φ j〈Lλj,D| .

Due to the unitarity and cyclic character of Ŝ, the eigenvalues φ j simply correspond to the n
roots of unity, i.e. φ j = ei2πk j/n with k j = 0,1, ..., n− 1.

6.3 Dynamical phase transitions and spectrum degeneracy

The steady state corresponding to the Doob stochastic generator ŴλD characterizes the trajec-
tory statistics during a large deviation event parameterized by λ. The formal solution to the
Doob master equation at any time t, starting from an initial probability vector |P0〉, is given by
|Pλt,P0

〉 = exp(+tŴλD)|P0〉. By introducing a spectral decomposition of this formal solution, we
obtain

|Pλt,P0
〉= |Rλ0,D〉+

∑

j>0

etθλj,D |Rλj,D〉〈L
λ
j,D|P0〉 , (147)

where we have already used that the Doob generator is stochastic and hence θλ0,D = 0. Ad-

ditionally, since 〈−|Rλj,D〉 = 〈L
λ
0,D|R

λ
j,D〉 = δ0 j , the entire probability of |Pλt,P0

〉 is concentrated

in |Rλ0,D〉, meaning that 〈−|Pλt,P0
〉 = 〈−|Rλ0,D〉 = 1. Consequently, each term with j > 0 on the

right-hand side of Eq. (147) represents a specific redistribution of the probability. Furthermore,
since the symmetry operator Ŝ preserves probability, we obtain 1 = 〈−|Ŝ|Rλ0,D〉 = 〈−|φ0|Rλ0,D〉,
which indicates that φ0 = 1 for the symmetry eigenvalue of the leading eigenvector. This
result shows that |Rλ0,D〉 remains unchanged under the action of the symmetry operator.

To analyze the steady state of the Doob dynamics, defined as |Pλss,P0
〉 ≡ limt→∞ |Pλt,P0

〉,
we introduce the spectral gaps ∆λj = Re(θλ0 − θ

λ
j ) = −Re(θλj,D) ≥ 0, which determine the

exponential decay of the corresponding eigenvectors, see Eq. (147). Note that the ordering of
eigenvalues by their real part implies 0 ≤∆λ1 ≤∆

λ
2 ≤ . . . When ∆λ1 (commonly referred to as

the spectral gap) is strictly positive,∆λ1 > 0, the spectrum is gapped and the contribution of all
subleading eigenvectors in Eq. (147) decays exponentially on timescales t � 1/∆λ1 , resulting
in a unique Doob steady state

|Pλss,P0
〉= |Rλ0,D〉 . (148)

This steady state preserves the symmetry of the Doob generator, Ŝ|Pλss,P0
〉 = |Pλss,P0

〉, mean-

ing that symmetry-breaking cannot occur at the fluctuating level when the spectrum of ŴλD
is gapped. This is the spectral scenario prior to any dynamical phase transition. Conversely,
any symmetry-breaking DPT will require an emergent degeneracy in the leading eigenvectors
of the corresponding Doob generator. This corresponds to the spectral signatures typically
associated with symmetry-breaking phase transitions in stochastic systems [163–167]. Since
the Doob auxiliary generator ŴλD is inherently stochastic, these spectral signatures [163] also
characterize DPTs at the level of fluctuations. Specifically, for a many-body stochastic system
undergoing a Zn symmetry-breaking DPT, we anticipate that the difference between the real
part of the first eigenvalue and those of the next n− 1 eigenvalues θλj,D vanishes in the ther-
modynamic limit as the DPT sets in. In such a scenario, the stationary probability vector of the
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Doob process is determined by the first n eigenvectors, which form the degenerate eigenspace.
However, according to the Perron-Frobenius theorem, the steady state remains non-degenerate
for any finite system size, underscoring the importance of considering also the thermodynamic
limit.

In general, the eigenvalues associated with these gap-closing eigenvectors may have non-
zero imaginary parts, Im(θλj,D) 6= 0, resulting in a time-dependent Doob stationary probability
vector in the thermodynamic limit

|Pλss,P0
〉(t) = |Rλ0,D〉+

n−1
∑

j=1

e+i tIm(θλj,D)|Rλj,D〉〈L
λ
j,D|P0〉 . (149)

Furthermore, if these imaginary parts exhibit a band structure, the resulting Doob stationary
state will display robust and stable periodic motion, a hallmark of time-crystalline phases [97–
103]. This can be used in turn to build time crystals from the rare event statistics of some
many-body systems, as we will see below [101]. However, in many scenarios, the gap-closing
eigenvalues of the Doob eigenvectors within the degenerate subspace are purely real, meaning
Im(θλj,D) = 0. In this case, the resulting Doob steady state is genuinely stationary

|Pλss,P0
〉= |Rλ0,D〉+

n−1
∑

j=1

|Rλj,D〉〈L
λ
j,D|P0〉 . (150)

The number n of vectors contributing to the Doob steady state corresponds to the number of
distinct phases that emerge when theZn symmetry is broken. Specifically, an n-fold degeneracy
of the leading eigenspace results in the appearance of n distinct, linearly independent station-
ary distributions [164,165], as we will demonstrate below. As in the general time-dependent
solution (147), all the probability remains concentrated in the first eigenvector |Rλ0,D〉, which

preserves the symmetry, Ŝ|Rλ0,D〉 = |R
λ
0,D〉. The remaining eigenvectors in the degenerate sub-

space capture the redistribution of this probability based on their projection 〈Lλj,D|P0〉 onto the
initial state, j > 0, thereby encoding all the information about the symmetry-breaking process.

It is important to note that even when the first n eigenvalues are fully degenerate, |Rλ0,D〉
can still be distinguished as the only eigenvector with eigenvalue φ0 = 1 under Ŝ. The other
gap-closing eigenvectors can be shown to have different eigenvalues under Ŝ [102]. Conse-
quently, the steady state described by Eq.(150) does not generally preserve the symmetry of
the generator, Ŝ|Pλss,P0

〉 6= |Pλss,P0
〉, indicating that the symmetry is broken in the degenerate

phase. The same applies to the time-dependent asymptotic Doob state given in Eq.(149).

6.4 Phase probability vectors

Our next goal is to identify the n distinct and linearly independent stationary distributions
|Πλl 〉 ∈ H, with l = 0,1, . . . , n− 1, that arise at the DPT when degeneracy occurs [163–167].
Each of these phase probability vectors |Πλl 〉 is uniquely associated with a specific symmetry-
broken phase l ∈ [0 . . n−1], and the set spanned by these vectors and their left duals forms a
new basis for the degenerate subspace. Thus, any phase probability vector |Πλl 〉 can always be
expressed as a linear combination of the Doob eigenvectors within the degenerate subspace,

|Πλl 〉=
n−1
∑

j=0

Cl, j|Rλj,D〉 , (151)

where the coefficients Cl, j are complex numbers in general, Cl, j ∈ C. These phase probability
vectors must satisfy two key conditions. First, they must be normalized, such that 〈−|Πλl 〉= 1
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for all l ∈ [0 . . n − 1]. Second, and most importantly, they must be connected through the
symmetry operator,

|Πλl+1〉= Ŝ|Πλl 〉 , (152)

which leads to the relationship |Πλl 〉 = Ŝ l |Πλ0〉 so that the coefficients Cl, j = C0, j(φ j)l , where
φ j are the eigenvalues of the symmetry operator. Requiring now that any steady state can
be expressed as a statistical mixture (or convex combination) of the various phase probability
vectors, it can be demonstrated that C0, j = 1 for all j ∈ [0 . . n − 1]. Consequently, the
coefficients become Cl, j = (φ j)l , and the probability vectors associated with the symmetry-
broken phases are given by

|Πλl 〉=
n−1
∑

j=0

(φ j)
l |Rλj,D〉= |R

λ
0,D〉+

n−1
∑

j=1

(φ j)
l |Rλj,D〉 . (153)

It is important to note that the symmetry group broken during the DPT may extend beyond
Zn. However, as long as it includes this cyclic symmetry, the above decomposition remains
valid.

It is now helpful to define the left duals 〈πλl | of the phase probability vectors, which are
row vectors that satisfy the biorthogonality condition 〈πλl ′ |Π

λ
l 〉 = δl ′,l . These left duals can

be expressed as linear combinations of the left eigenvectors corresponding to the degenerate
subspace, 〈πλl | =

∑n−1
j=0〈L

λ
j,D|Dl, j , where the coefficients Dl, j are complex numbers, Dl, j ∈ C.

By enforcing biorthogonality, applying the spectral expansion (151), and noting that the first
n eigenvalues φ j are precisely the nth roots of unity [102], we obtain that Dl, j =

1
n(φ j)−l ,

leading to

〈πλl |=
n−1
∑

j=0

1
n
(φ j)

−l〈Lλj,D| . (154)

Using these left duals, we can express now the right eigenvectors |Rλj,D〉 within the degen-
erate subspace, ∀ j ∈ [0 . . n− 1], in terms of the phase probability vectors as follows

|Rλj,D〉=
n−1
∑

l=0

|Πλl 〉〈π
λ
l |R

λ
j,D〉=

1
n

n−1
∑

l=0

(φ j)
−l |Πλl 〉 , (155)

where we have used the relation 〈πλl |R
λ
j,D〉 =

1
n(φ j)−l . Substituting this decomposition into

Eq. (149), we can reconstruct the (degenerate) Doob steady state as a weighted sum of the
phase probability vectors |Πλl 〉, each corresponding to one of the n symmetry-broken phases,

|Pλss,P0
〉(t) =

n−1
∑

l=0

wl(t)|Πλl 〉 , (156)

where the generically time-dependent weights wl(t) = 〈πλl |P
λ
ss,P0
〉(t) are given by

wl(t) =
1
n
+

1
n

n−1
∑

j=1

e+i tIm(θλj,D)(φ j)
−l〈Lλj,D|P0〉 . (157)

In many practical cases, the relevant eigenvalues are purely real, so that Im(θλj,D) = 0 and the
weights wl are time-independent. In such scenarios, the steady state becomes

|Pλss,P0
〉=

n−1
∑

l=0

wl |Πλl 〉 , with wl =
1
n
+

1
n

n−1
∑

j=1

(φ j)
−l〈Lλj,D|P0〉 . (158)
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This demonstrates that the Doob steady state can be interpreted as a statistical mixture of the
different symmetry-broken phases, represented by their unique phase probability vectors |Πλl 〉.
The weights wl satisfy

∑n−1
l=0 wl = 1 and 0 ≤ wl ≤ 1 for all l ∈ [0 . . n− 1]. These weights are

determined by the projection of the initial state onto the different phases, which depends in
turn on the overlaps 〈Lλj,D|P0〉 of the degenerate left eigenvectors with the initial state as well
as their associated symmetry eigenvalues.

Equation (158) outlines how to prepare the initial state |P0〉 to isolate a specific symmetry-
broken phase |Πλl ′〉 in the long-time limit. By comparing Eqs. (150) and (153), it becomes clear
that setting |P0〉 such that 〈Lλj,D|P0〉= (φ j)l

′
for all j ∈ [1 . . n−1] results in a pure steady state

|Pλss,P0
〉 = |Πλl ′〉, meaning wl = δl,l ′ . This approach provides a straightforward mechanism for

phase selection through initial state preparation, resembling strategies previously discussed
for open quantum systems with strong symmetries [89–91].

It is important to emphasize again that, in general, degeneracy of the leading eigenspace of
a given stochastic generator can only occur in the thermodynamic limit. For finite-size systems,
small but non-zero spectral gaps ∆λj , j ∈ [1 . . n − 1], are always present, meaning that the

long-time Doob steady state is |Pλss,P0
〉= |Rλ0,D〉, as given in Eq. (148). This steady state, which

can be expressed as |Rλ0,D〉=
1
n

∑n−1
l=0 |Π

λ
l 〉, preserves the symmetry of the generator, preventing

any symmetry-breaking DPT for finite systems. However, for large but finite system sizes, one
can expect an emerging quasi-degeneracy [163,166] in the parameter regime where the DPT
would occur, characterized by ∆λj /∆

λ
n � 1 for all j ∈ [1 . . n− 1]. Under such conditions, and

on timescales t � 1/∆λn−1 but t � 1/∆λn , a sort of metastable form of symmetry breaking
may be observed, described by the physical phase probability vectors |Πλl 〉, with punctuated
jumps between different symmetry sectors during this metastable regime. In the long-time
limit the original symmetry is effectively restored, however, as the finite system size prevents
true symmetry breaking.

6.5 Structure of the degenerate manifold

A significant observation is that, once a symmetry-breaking phase transition occurs –whether
configurational (i.e., standard) or dynamical– the associated typical (or most likely) configu-
rations naturally fall into distinct symmetry classes. In other words, the symmetry is broken
even at the level of individual configurations. For example, consider now the well-known 2d
Ising model and its (standard) Z2 symmetry-breaking phase transition at the Onsager tem-
perature Tc . This transition separates a disordered paramagnetic phase for T > Tc from an
ordered, symmetry-broken ferromagnetic phase for T < Tc [152]. At temperatures well below
the critical point, the stationary probability of random (symmetry-preserving) spin configu-
rations is vanishingly small, whereas high-probability configurations exhibit a net non-zero
magnetization, characteristic of symmetry breaking. This indicates that statistically significant
configurations belong to a specific symmetry phase, meaning that they can be associated with
the basin of attraction of a particular symmetry sector [166].

A similar scenario unfolds in Zn symmetry-breaking DPTs. Specifically, once the DPT oc-
curs and the symmetry is broken, statistically-relevant configurations |C〉 –those for which
〈C |Pλss,P0

〉 = Pλss,P0
(C) is significantly different from zero– belong to distinct symmetry classes

labeled by an index `C ∈ [0 . . n− 1]. In terms of phase probability vectors, this implies

〈C |Πλl 〉

〈C |Πλ
`C
〉
≈ 0, ∀l 6= `C . (159)

In other words, the statistically-relevant configurations in the symmetry-broken Doob steady
state can be grouped into disjoint symmetry classes. This simple yet fundamental observa-
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tion reveals a hidden spectral structure within the degenerate subspace, associated with these
configurations. For a configuration |C〉 belonging to symmetry sector `C , Eq. (155) leads to

〈C |Rλj,D〉=
1
n

n−1
∑

l=0

(φ j)
−l〈C |Πλl 〉 ≈

1
n
(φ j)

−`C 〈C |Πλ`C
〉 . (160)

In particular, for j = 0, we find that 〈C |Rλ0,D〉 ≈
1
n〈C |Π

λ
`C
〉 since φ0 = 1, and thus

〈C |Rλj,D〉 ≈ (φ j)
−`C 〈C |Rλ0,D〉 , (161)

for j ∈ [1 . . n− 1]. This shows that the components 〈C |Rλj,D〉 of the subleading eigenvectors
in the degenerate subspace associated with statistically-relevant configurations are approxi-
mately equal to those of the leading eigenvector |Rλ0,D〉, but with a complex argument given by

(φ j)−`C . This reveals how the Zn symmetry-breaking process imposes a specific structure on
the degenerate eigenvectors involved in a continuous DPT. This result relies on the assump-
tion that statistically-relevant configurations can be partitioned into disjoint symmetry classes.
This hypothesis is well-supported empirically in different models, see e.g. [102].

6.6 Order parameter space

Analyzing the eigenvectors of many-body stochastic systems is often impractical, as the size
of configuration Hilbert space H grows exponentially with system size, and configurations
are not naturally categorized by symmetry. To address this problem, we can partition H into
equivalence classes based on a suitable order parameter for the DPT, grouping similar configu-
rations by their symmetry properties. This reduces the effective dimensionality of the problem
while introducing a natural parameter for analyzing spectral properties. We define the order
parameter µ for the DPT as a map µ : H→ C that assigns each configuration |C〉 ∈H a com-
plex number µ(C). The modulus of µ(C) measures the degree of order (how deep the system
is in the symmetry-broken regime), while its argument identifies the phase. For Zn symmetry-
breaking DPTs, a single complex-valued order parameter suffices [102]. Using µ, we introduce
a reduced Hilbert space Hµ = {||ν〉〉} representing the possible values of the order parameter
as vectors ||ν〉〉 of a biorthogonal basis satisfying 〈〈ν′||ν〉〉 = δν,ν′ . The dimension of Hµ is
typically much smaller than H, as the values of µ often scale linearly with system size.

To map probability vectors from the original Hilbert space H to the reduced space Hµ,
we define a surjective map eT : H → Hµ that assigns all configurations |C〉 ∈ H with the
same order parameter ν to a single vector ||ν〉〉 ∈Hµ. Crucially, eT must conserve probability,
meaning the total probability of all configurations with a given order parameter in H must
equal the probability of the corresponding vector in Hµ. For a probability vector |P〉 ∈H and
its reduced counterpart ||P〉〉= eT |P〉, this condition reads

P(ν)≡ 〈〈ν||P〉〉=
∑

|C〉∈H:
µ(C)=ν

〈C |P〉 , ∀ν . (162)

This probability-conservation condition constrains the form of eT . For any vector |ψ〉 ∈H, its
reduced version ||ψ〉〉 ∈Hµ is thus defined as

||ψ〉〉 ≡
∑

ν

〈〈ν||ψ〉〉 ||ν〉〉=
∑

ν

�

∑

|C〉∈H: µ(C)=ν

〈C |ψ〉
�

||ν〉〉. (163)

A good order parameterµmust effectively distinguish the different symmetry-broken phases
and how the symmetry operator Ŝ relates these phases. Specifically, for each equivalence class
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{|C〉}ν = {|C〉 ∈ H : µ(C) = ν}, applying Ŝ to all configurations in {|C〉}ν spans a new set
Ŝ({|C〉}ν) which should correspond to the entire equivalence class {|C〉}ν′ associated with the
order parameter vector ||ν′〉〉 ∈Hµ for µ to be a good order parameter. In addition, we require
that µ can distinguish any symmetry-broken configuration from its symmetry-transformed
counterpart. This introduces a reduced symmetry operator Ŝµ acting on Hµ defining a bi-
jective mapping Ŝµ||ν〉〉 = ||ν′〉〉 between equivalence classes. Mathematically, this mapping
can be defined from the relation eT Ŝ|C〉= Ŝµ eT |C〉 ∀|C〉 ∈H.

Consider for instance the 2d Ising spin model undergoing the paramagnetic-ferromagnetic
phase transition mentioned earlier [152]. Below the critical temperature, the system sponta-
neously breaks the Z2 symmetry between spin-up and spin-down configurations. This phase
transition is naturally characterized by the total magnetization m, which serves as an effective
order parameter. The symmetry operation in this case flips the sign of all spins in a config-
uration, inducing a bijective mapping between configurations with opposite magnetizations.
An alternative choice for order parameter could be m2. While m2 can distinguish between the
ordered phase (m2 6= 0) and the disordered one (m2 ≈ 0), it cannot differentiate between the
two symmetry-broken phases, making it unsuitable as an order parameter according to the
criteria defined above.

Interestingly, the reduced eigenvectors ||Rλj,D〉〉= eT |Rλj,D〉 obtained from the spectrum of the
Doob generator in the original configuration space can be readily analyzed, and they encode
key information on the underlying DPT, since most of the results obtained in the previous
subsections also apply in the reduced order parameter space. In particular, before the DPT
happens, the reduced Doob steady state is unique, ||Pλss,P0

〉〉 = ||Rλ0,D〉〉, see Eq. (148), while
once the DPT kicks in and the symmetry is broken, degeneracy develops and

||Pλss,P0
〉〉= ||Rλ0,D〉〉+

n−1
∑

j=1

||Rλj,D〉〉 〈L
λ
j,D|P0〉 , (164)

see Eq. (150) for purely real eigenvalues, while something similar happens for eigenvalues
with non-zero imaginary parts, see Eq. (149). Note that the brackets 〈Lλj,D|P0〉 do not change

under eT as they are just scalar coefficients. Reduced phase probability vectors can be defined
in terms of the reduced eigenvectors in the degenerate subspace, see Eq. (153),

||Πλl 〉〉= ||R
λ
0,D〉〉+

n−1
∑

j=1

(φ j)
l ||Rλj,D〉〉 , (165)

and the reduced Doob steady state can be written as ||Pλss,P0
〉〉=

∑n−1
l=0 wl ||Πλl 〉〉, see Eq. (158).

Finally, the structural relation between the degenerate Doob eigenvectors, Eq. (161), also
appears in the order-parameter space. In particular, for statistically-relevant values of µ

〈〈µ||Rλj,D〉〉 ≈ φ
−`µ
j 〈〈µ||R

λ
0,D〉〉 , j ∈ [1 . . n− 1], , (166)

where `µ = [0 . . n−1] is an indicator function which connects the different values of the order
parameter µ to their corresponding phase index `µ. Remarkably, this implies that if the steady-
state distribution of µ follows a large-deviation principle, 〈〈µ||Rλ0,D〉〉 � e+τF(µ), then the rest
of gap closing reduced eigenvectors obey the following generalized large-deviation principle

〈〈µ||Rλj,D〉〉 � φ
−`µ
j e+τF(µ) for the statistically-relevant values of µ.

6.7 Dynamical criticality in the open WASEP: A spectral perspective

To end this section, we will briefly illustrate the spectral signatures of dynamical phase transi-
tions described above for the DPT observed in the current fluctuations of the weakly assymetric
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simple exclusion process (WASEP) in contact with boundary reservoirs [52, 71, 102, 109]. In
section §4 we have studied this DPT for generic transport models from a hydrodynamic point
of view using macroscopic fluctuation theory [2].

The WASEP [120,121,168] is a stochastic lattice model of particle diffusion under exclu-
sion interactions. It consists of N particles on a 1d lattice with L sites, which can be either
empty or occupied by at most one particle. The system state C is defined by the occupa-
tion numbers C = {nk}k=1,...,L , with nk = 0, 1. This state is represented as a column vector
|C〉 =

⊗L
k=1(nk, 1− nk)T in a Hilbert space H of dimension 2L . Particles jump stochastically

to adjacent empty sites with asymmetric rates p± =
1
2e±E/L , driven by an external field E (see

Fig. 6.a). The lattice ends are connected to reservoirs which inject and remove particles at
rates α, γ (leftmost site) and δ, β (rightmost site). These rates correspond to reservoir densi-
ties ρ0 = α/(α+γ) and ρ1 = δ/(δ+β). Overall, the combined effect of the external field and
the boundary gradient typically drives the system to a nonequilibrium steady state with a net
particle current [1]. Macroscopically, the WASEP is described by a fluctuating hydrodynamic
equation (3)-(5) with a diffusivity D(ρ) = 1/2 and a mobility σ(ρ) = ρ(1−ρ), as mentioned
earlier in these lecture notes. At the microscopic level, dynamics is controlled by a stochastic
generator Ŵ which can be written as a 2L × 2L matrix operator acting on H, see below.

Considering now the statistics of an ensemble of trajectories conditioned on a given time-
averaged current q during a long time τ, we have already seen at the beginning of this section
that the current statistics is fully characterized by the dynamical free energy θ (λ), the Legendre
transform of the current LDF G(q). This dynamical free energy corresponds to the eigenvalue
with largest real part of a biased or tilted generator Ŵλ, which for the 1d open WASEP reads

Ŵλ =
L−1
∑

k=1

�

p+
�

eλ/(L−1)σ̂+k+1σ̂
−
k − n̂k(1̂− n̂k+1)

�

+ p−(e
−λ/(L−1)σ̂+k σ̂

−
k+1 − n̂k+1(1̂− n̂k)

�

�

+ α[σ̂+1 − (1̂− n̂1)] + γ[σ̂
−
1 − n̂1] +δ[σ̂

+
L − (1̂− n̂L)] + β[σ̂

−
L − n̂L] . (167)

Here σ̂±k = (σ̂
x
k ± iσ̂ y

k )/2 are the creation and annihilation operators, with σ̂x ,y
k the standard

x , y-Pauli matrices, while n̂k = σ̂+k σ̂
−
k and 1̂k are the occupation and identity operators acting

on site k, respectively. The first row in the rhs of the previous equation describes (biased)
particle jumps to right/left neighboring empty sites with rates p±, while the second row cor-
responds to the boundary injection and removal of particles. Note that the original Markov
generator of the dynamics is just Ŵ= Ŵλ=0, while Ŵλ 6=0 does not conserve probability.

Interestingly, when the boundary rates satisfy α = β and γ = δ, resulting in ρ1 = 1−ρ0,
the WASEP dynamics is invariant under a particle-hole (PH) transformation, represented by a
unitary operator ŜPH which thus commutes with the generator of the dynamics, [ŜPH,Ŵ] = 0
[102,109]. This transformation involves flipping the occupation of each site, nk→ 1−nk, while
reversing the spatial order, k→ L − k+ 1; see Ref. [102] for an explicit expresion for the ŜPH
operator. Invariance againts ŜPH is a Z2 symmetry, since (ŜPH)2 = 1̂. At the microscopic level,
the empirical current Q is defined as the net number of rightward jumps minus leftward jumps
per bond (in the bulk) during a trajectoryωτ of duration τ. This observable remains invariant
under the PH transformation, Q(SPHωτ) = Q(ωτ), because the changes in occupation and
spatial inversion result in a double sign change in the flux, leaving the total current unchanged.
Consequently, the symmetry under ŜPH is inherited by the biased generator Ŵλ and the Doob
driven process ŴλD governing the fluctuations of the current, so the results of previous sections
on the spectral fingerprints of spontaneous symmetry breaking apply for the DPT observed in
the open WASEP.

We discuss now a particular example with E = 4 > Ec and α = β = γ = δ = 0.5, cor-
responding to equal densities ρ0 = ρ1 = 0.5, though the spectral results shown also apply
for arbitrary strong drivings and (PH-symmetric) boundary gradients. As explained in previ-
ous subsections, in a Z2-symmetry breaking DPT we expect an emergent degeneracy for the
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Figure 6: A spectral view on dynamical criticality for the 1d open WASEP.
(a) Sketch of the 1d boundary-driven WASEP, where N particles in a lattice of L
sites jump randomly to empty neighboring sites with asymmetric rates p±. (b)
Scaled spectral gaps, L2∆λj , as a function of λ for j = 1,2, 3 and different L =
12,14, 16,18, 20,22, 24,26. Colors codify different valuea of j, with darker color
meaning larger L. Panels (c) and (d) show L2∆λj as a function of 1/L for (c)
λ = −0.5 > λ+c and (d) λ = −3.5 < λ+c . Panels (e)-(g) show the structure of
〈〈µ||Rλ0,D〉〉 for different λ and varying L. Panel (h) compares the structure of the

degenerate reduced Doob eigenvertors 〈〈µ||Rλj,D〉〉 with j = 0,1, in the symmetry-
broken phase (λ = −4, full lines). The structure of the reduced phase probability
vectors 〈〈µ||Πλl 〉〉, l = 0, 1, is also displayed (dotted lines). Panel (i) shows the his-
togram for Γ = 〈C |Rλ1,D〉/〈C |R

λ
0,D〉 obtained for a large set of configurations |C〉 sam-

pled from the Doob steady-state distribution for λ = −4 and increasing L. Image
reproduced from [102] with permission from the American Physical Society.

first two leading eigenvectors of the Doob driven process. We hence analyze the scaled spec-
tral gaps L2∆λj [1, 102, 109] for j = 1,2, 3, . . . obtained by numerical diagonalization of the

Doob generator ŴλD for the boundary-driven WASEP, see Figs. 6.b-d. We observe that, while
L2∆λ2,3(L)> 0 for all λ and L (so their associated eigenvectors do not contribute to the degen-

erate Doob stationary subspace), L2∆λ1(L) vanishes as L increases for λ−c < λ < λ
+
c , with λ±c

some critical λ-values directly related to the critical current qc in Eq. (71) [102, 109], signal-
ing that a Z2-symmetry breaking DPT has already kicked in this λ-regime. These two different
tendencies are more clearly appreciated in Figs. 6.c-d, which display the decay of L2∆λj as a
function of 1/L for j = 1, 2,3 and two different values of λ. In this way, outside the critical
region (λ > λ+c or λ < λ−c ), the Doob steady state is unique and preserves the PH symmetry of
the original dynamics, |Pλss,P0

〉 = |Rλ0,D〉. On the other hand, for λ−c < λ < λ
+
c , the spectral gap

L2∆λ1(L) vanishes as L →∞ and |Rλ1,D〉 enters the degenerate Doob stationary subspace. In

this way the Doob stationary state in the macroscopic limit is |Pλss,P0
〉= |Rλ0,D〉+ |R

λ
1,D〉〈L

λ
1,D|P0〉,

breaking spontaneously the PH-symmetry of the original dynamics.
To analyze the spectral structure of the Doob steady state, we can turn to the reduced

order parameter space and introduce the mean occupation of the lattice µ = L−1
∑L

k=1 nk as
order parameter. This allows us to extract the relevant macroscopic information contained
in the leading Doob eigenvectors by grouping together in equivalence classes configurations
with the same total mass. Figs. 6.e-g show the order parameter structure of the leading re-
duced Doob eigenvector ||Rλ0,D〉〉 before (e) and after (g) the DPT, as well as near the criti-

cal point (f), for different system sizes. Interestingly, before the DPT happens 〈〈µ||Rλ0,D〉〉 is
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unimodal in µ, see Fig. 6.e, as there is only a single phase contributing to the Doob steady
state, ||Rλ0,D〉〉 = ||Π

λ
0〉〉, which hence preserves the Z2 symmetry of the original dynamics.

Indeed, 〈〈µ||Rλ0,D〉〉 in this phase is just the steady state probability distribution for µ. Near

the critical point λ = λ+c (Fig. 6.f) 〈〈µ||Rλ0,D〉〉 is still unimodal but becomes flat around the

peak, while deep into the symmetry-broken region the distribution 〈〈µ||Rλ0,D〉〉 becomes bi-

modal, see Fig. 6.g, with two symmetric peaks. Note that 〈〈µ||Rλ0,D〉〉 is still invariant un-

der the symmetry operator, i.e. 〈〈µ||Rλ0,D〉〉 = 〈〈µ||Ŝµ||R
λ
0,D〉〉 so it has a symmetry eigenvalue

φ0 = 1, but the degenerate subspace also includes now ||Rλ1,D〉〉 in the L →∞ limit. Fig. 6.h

compares the µ-structure of both 〈〈µ||Rλ0,D〉〉 and 〈〈µ||Rλ1,D〉〉, showing that 〈〈µ||Rλ1,D〉〉 is an-

tisymmetric as expected, Ŝµ||Rλ1,D〉〉 = −||R
λ
1,D〉〉, so φ1 = eiπ = −1. Reduced phase proba-

bility vectors now follow from Eq. (165) particularized to this Z2-symmetry breakin DPT, i.e.
||Πλl 〉〉 = ||R

λ
0,D〉〉 + (−1)l ||Rλ1,D〉〉, with l = 0,1, and they define the two degenerate reduced

Doob steady states in each of the symmetry sectors, see dotted lines in Fig. 6.h. These distribu-
tions correspond to each of the symmetry-broken density profiles described in section §4 using
MFT, see also Fig. 2.c. The generic reduced Doob steady state ||Pλss,P0

〉〉 in the limit L →∞
will be a weighted superposition of these two degenerate branches,

||Pλss,P0
〉〉= w0||Πλ0〉〉+w1||Πλ1〉〉 , with weights wl =

1
2

�

1+ (−1)l〈Lλ1,D|P0〉
�

.

This illustrates the phase selection mechanism via initial state preparation discussed in §6.4.
Finally, we may test in this example the spectral relation (161) between components of the

degenerate-subspace eigenvectors associated with statistically-relevant configurations. For the
WASEP case, this relation is 〈C |Rλ1,D〉 ≈ (−1)−`C 〈C |Rλ0,D〉, with `C = 0,1 depending whether
configuration |C〉 belongs to the high-µ or low-µ symmetry basin, respectively. To validate
this prediction, we sampled a large number of statistically-relevant configurations in the Doob
steady state and analyzed the histogram f (Γ ) of the ratio Γ (C)≡ 〈C |Rλ1,D〉/〈C |R

λ
0,D〉, see Fig. 6.i.

As predicted, f (Γ ) exhibits sharp peaks around (φ1)0 = 1 and φ1 = −1 and becomes increas-
ingly concentrated around these values as L grows. This confirms that the component structure
of |Rλ1,D〉 is determined by that of |Rλ0,D〉, depending on the symmetry basin `C of each configu-
ration |C〉, supporting also a posteriori the assumption that statistically-relevant configurations
can be divided into disjoint symmetry classes.

The general spectral results of sections §6.1-§6.6 have been also corroborated in a number
of distinct DPTs in other paradigmatic many-body systems, as e.g. in the study of energy
fluctuations in n-state Potts models for spin dynamics [169], n = 3,4, where a Zn-symmetry
breaking DPT has been observed and characterized [93,102]. The above spectral results have
been also confirmed with high accuracy in the time-translation symmetry-breaking DPT in
current statistics observed for the 1d periodic WASEP, and studied at the macroscopic level with
MFT in section §5. This case is even more compelling, as the broken symmetry is asymptotically
continuous in the thermodynamic limit, with an emergent rotating particle condensate as key
feature. We refer the interested reader to Ref. [102] for more details on this issue. We will
explore in the next section some of the spectral fingerprints of this DPT, but with the aim of
understanding the underlying physical mechanism. This knowledge will allow us to engineer
programmable time-crystal phases of nonequilibrium matter [101,103].

7 The rare event route to programmable time crystals

We have seen repeatedly in these lecture notes that many-body systems may exhibit sponta-
neous symmetry-breaking phenomena in their fluctuation behavior. Sometimes, when rare
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Figure 7: Dynamical phase transition for the 1d periodic WASEP. (a) Sketch of the
WASEP model in a 1d periodic lattice, with stochastic particle jumps to neighboring
empty sites at rates p±. The total number of particles is conserved. (b) Magnitude of
the packing order parameter 〈|z|〉λ as a function of the bias parameter λ. The inset
shows typical spacetime trajectories for current fluctuations above (top) and below
(bottom) the critical point for this DPT, located at λc . Image adapted from [102]
with permission from the American Physical Society.

fluctuations of some time-extensive observable such as the empirical current come about, the
system may exhibit a dynamical phase transition which manifests as a drastic, singular change
in the optimal trajectory responsible of a given fluctuation, including typically changes in its
symmetry properties. A main example of this behavior discussed in previous sections, particu-
larly in §5, is the 1d WASEP model of particle diffusion on a periodic (ring) lattice, see Figs. 7
and 5.b. In order to sustain a fluctuation of the time-integrated current well below the steady-
state average current 〈q〉 = σ̄E, this many-body system develops a jammed density wave or
rotating particle condensate that hinders particle motion due to exclusion interactions, thus
facilitating the observed current fluctuation [29, 43, 101–103]. This happens for flux fluctua-
tions below a critical current. Indeed, as computed in section §5, this DPT occurs for external
fields |E|> Ec = π/

p

ρ̄(1− ρ̄) and currents |q| ≤ qc = ρ̄(1− ρ̄)
Æ

E2 − E2
c , where we have al-

ready used that D(ρ) = 1/2 and σ(ρ) = ρ(1−ρ) for WASEP. This current regime corresponds
to bias parameter in the range λ−c < λ < λ

+
c , where λ±c = −E±

Æ

E2 − E2
c [29,43,44,101,102].

The emergence of a traveling particle condensate at the DPT moving at constant velocity, see
bottom inset in Fig. 7.b, breaks spontaneously the original spatiotemporal translation symme-
try of the 1d periodic WASEP. This is a key feature of the recently discovered time-crystal phase
of matter [97–99,101,154–156,170].

7.1 A spectral view on time-translation symmetry breaking

We now explore the spectral fingerprints of this second-order DPT and the associated time-
crystal phases at the fluctuating level. Note that the (broken) translation symmetry is captured
by a unitary operator ŜT (see [102] for an explicit expression; this section is adapted from
Ref. [102] with permission from the American Physical Society), which generates the cyclic
group ZL and commutes with the stochastic generator of the dynamics. The Legendre trans-
form θ (λ) of the current LDF G(q), corresponding to the scaled cumulant generating function
for the empirical current distribution, follows as the eigenvalue with largest real part of the
biased generator Ŵλ, as described in section §6.1. For the 1d WASEP model on a periodic
lattice, this biased generator reads

Ŵλ =
L
∑

k=1

�

p+
�

e+λ/Lσ̂+k+1σ̂
−
k − n̂k(1̂− n̂k+1)

�

+ p−(e
−λ/Lσ̂+k σ̂

−
k+1 − n̂k+1(1̂− n̂k)

�

�

.

52



SciPost Physics Lecture Notes Submission

Figure 8: Spectral signatures of the time-crystal phase for the 1d periodic WASEP
and packing field. (a)-(d) Structure in the complex plane of the leading scaled spec-
tral gaps L2∆λj with ρ̄ = 1/3, E = 10 > Ec , and lattice sizes L = 9,12, 15,18, 21,24
for (a) the homogeneous phase at λ = −1 and (b) the condensate phase at λ = −9.
Larger marker size corresponds to larger L, illustrating the spectrum’s evolution as L
increases. Panels (c) and (d) analyze the finite-size scaling behavior of the real and
imaginary parts of the leading scaled spectral gaps for the homogeneous (c) and con-
densate (d) phases. In the condensate phase, the real parts decay to zero as a power
law of 1/L, while the imaginary parts form a distinct band structure with a constant
frequency spacing δ, which is proportional to the condensate velocity [101, 102].
(e) Structure of the reduced leading eigenvector 〈〈z||Rλ0,D〉〉 in the complex z-plane
for different values of λ across the DPT for L = 24 and the same values of ρ̄ = 1/3
and E = 10. Note the change from unimodal 〈〈z||Rλ0,D〉〉 peaked around |z| ≈ 0 for
λ > λ+c (leftmost panel) to the inverted Mexican-hat structure with a steep ridge
around |z| ≈ 0.7 for λ−c < λ < λ

+
c (rightmost panel). (f) Packing field as a function

of rC ≡ |zC | and the angular distance from the center-of-mass position, φ −φC , for
ρ̄ = 1/3 and λ = −9. Panel (g) shows 〈Lλ0 |C〉 vs rC for a large sample of configura-
tions in the condensate phase (λ = −9) and the same parameters, while panel (h)
displays the angular dependence of the Doob’s smart field relative to the center-of-
mass angular location for this sample, along with the sin(φ −φC) prediction (line).
Image adapted from [101,102] with permission from the American Physical Society.

This should be compared with the tilted generator of the boundary-driven WASEP, see Eq. (167).
The spectrum of Ŵλ, or equivalently the spectrum of the associated Doob generator ŴλD,
see Eq. (145), encodes all the information on this DPT. Figs. 8.a-b shows the complex struc-
ture of the scaled spectral gaps L2∆λj associated to ŴλD as obtained numerically for L = 24,
ρ̄ = N/L = 1/3, E = 10> Ec , and two biasing parameter values: one subcritical (Fig.8.a) and
one within the DPT regime (Fig.8.b). The spectral structure in the complex plane undergoes
a drastic transformation between the two phases. Specifically, the spectrum remains gapped
(i.e., Re[L2∆λj ] < 0 for j > 0) for λ < λ−c or λ > λ+c . This is hinted at the L-evolution of the
leading eigenvalues in Fig.8.a, and confirmed in their non-decaying evolution as a function of
1/L in Fig.8.c. However, in the condensate phase (λ−c < λ < λ

+
c ), the real part of a macro-

scopic (i.e. proportional to L) fraction of eigenvalues develops a vanishing gap as L→∞, see
Fig.8.b, decaying to zero as a power law with 1/L as confirmed in Fig. 8.d. Additionally, the
imaginary parts of the gap-closing eigenvalues exhibit a distinct band structure with constant
frequency spacing δ, see dashed horizontal lines in Fig. 8.d, which is related with the velocity
v of the moving condensate, δ = 2πv/L. These are hallmark spectral features of a time-crystal
phase [98,99,155,156,170]. The emergence of an O(L)-fold degeneracy for λ−c < λ < λ

+
c as
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L increases further signals the presence of competing symmetry-broken states, stemming from
the condensate’s invariance under integer lattice translations. Thus, this DPT at the fluctuat-
ing level exhibits clear signatures of a time-crystal phase, offering a pathway to engineer such
nonequilibrium phases of matter in driven diffusive fluids.

Given the above spectral properties for ŴλD, we expect a unique Doob steady state in the
gapped regime (λ > λ+c or λ < λ−c ), captured by the leading Doob eigenvector |Pλss,P0

〉 =
|Rλ0,D〉. This steady state is invariant under the symmetry operator ŜT. However, in the gapless
regime (λ−c < λ < λ

+
c ), the Doob stationary subspace becomes O(L)-fold degenerate, and

the resulting Doob steady state is inherently time-dependent. Taking into account the band
structure observed in the imaginary parts of the gap-closing eigenvalues, see Fig. 8.d, with
constant spacing δ, this time-dependent steady state can be shown to be asymptotically [102]

|Pλss,P0
〉(t) = |Rλ0,D〉+ 2

L−1
∑

j=2
j even

Re
h

e+i t jδ
2 |Rλj,D〉〈L

λ
j,D|P0〉

i

=
L−1
∑

l=0

wl(t)|Πλl 〉 , (168)

with phase probability vectors |Πλl 〉 and time-dependent weights wl(t) given by

|Πλl 〉= |R
λ
0,D〉+ 2

L−1
∑

j=2
j even

Re
�

e+i πl
L j|Rλj,D〉

�

, wl(t) =
1
L
+

2
L

L−1
∑

j=2
j even

Re
�

e+i( tδ
2 −

πl
L ) j〈Lλj,D|P0〉

�

.

From this structure it can be then shown that, in the quasi-degenerate condensate phase λ−c <
λ < λ+c , the time-dependent steady state (168) is such that ŜT|Pλss,P0

〉(t) = |Pλss,P0
〉(t + 2π

Lδ ). This

demonstrates that indeed the ŜT symmetry is spontaneously broken in the condensate phase,
ŜT|Pλss,P0

〉(t) 6= |Pλss,P0
〉(t), but also that spatial translation and time evolution are two sides of

the same coin in this regime, leading to a time-periodic motion of period 2π/δ or equivalently
a density wave of velocity v = Lδ/2π.

Following the ideas of section §6.6, a suitable order parameter to characterize this DPT is
the amount of packing of particles in the 1d ring. For a configuration C = {nk}k=1,...,L with
N =

∑L
k=1 nk particles, the packing order parameter zC ∈ C is defined as

zC =
1
N

L
∑

k=1

nk ei2πk/L = |zC |eiφC . (169)

This parameter measures the position of the particles’ center of mass in the two-dimensional
plane embedding the 1d ring. The magnitude |zC | is near zero for any homogeneous particle
distribution but increases significantly for condensed configurations, while the phase φC ∈
[0,2π) indicates the angular position of the condensate’s center of mass in the ring. Thus,
we expect the average 〈|z|〉λ to grow from zero when the condensate emerges at the DPT, as
confirmed in Fig. 7.b, which shows the average magnitude of the packing order parameter as
a function of the bias parameter λ across the DPT as obtained from MFT [101, 102]. Similar
behavior is observed in cloning Monte Carlo simulations [31, 44, 104, 105, 108, 161, 162] of
this DPT at the microscopic particle level [103].

The Doob stationary subspace is more effectively analyzed in the reduced Hilbert space
associated with the packing order parameter z, see section §6.6. Before the DPT, in the
gapped regime for λ > λ+c or λ < λ−c , the distribution 〈〈z||Rλ0,D〉〉 of the leading reduced
Doob eigenvector in the complex z-plane is unimodal and peaks around |z| ≈ 0, see left panel
in Fig. 8.e, reflecting the absence of order in this symmetry-preserving phase. As λ approaches
λ+c , 〈〈z||Rλ0,D〉〉 flattens and spreads over the unit complex circle, as shown in the central panel
of Fig. 8.e. Deep within the condensate regime (λ−c < λ < λ

+
c ), the distribution develops
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an inverted Mexican-hat shape, with a steep ridge around |z| ≈ 0.7 and a uniform angular
distribution, see right panel in Fig. 8.e, indicating that typical configurations contributing to
|Rλ0,D〉 correspond to symmetry-broken condensate states (|z| 6= 0), which are localized but

have a homogeneous angular distribution for their center of mass. ||Rλ0,D〉〉 remains invariant

under the (reduced) symmetry operator Ŝz, representing a rotation of 2π/L radians in the
complex z-plane. Moreover, the subleading reduced Doob eigenvectors ||Rλj,D〉〉 in the (quasi-
)degenerate subspace ( j > 0, not shown; see [102]) exhibit a multipolar structure in the
z-plane, cooperating to break the symmetry by localizing the condensate at a specific position
in the lattice [102]. These results show how symmetry imposes a specific spectral structure
across the DPT, explaining the microscopic origin of the structure of the optimal path to a
current fluctuation.

7.2 The Doob’s smart field and its underlying physics

To understand the physical origin of the observed time-crystal phase in the current fluctuations
of the 1d periodic WASEP model, we now express Doob’s dynamics ŴλD in terms of the original
WASEP dynamics W modified by some smart driving field ED

λ
, with the aim of analyzing the

structure of this field. Specifically, in terms of matrix components, we define this smart driving
field from the following identity

〈Ci|WλD|C j〉= 〈Ci|W|C j〉e
qCj→Ci

(ED
λ
)i j/L , (170)

where qC j→Ci
= ±1 is the direction of the particle jump in the transition C j → Ci . Using now

the definition of ŴλD in Eq. (145), we find

(ED
λ )i j = λ+ qC j→Ci

L ln

�

〈Lλ0 |Ci〉

〈Lλ0 |C j〉

�

. (171)

ED
λ

is nothing but the external driving field needed to make typical a rare event of bias pa-
rameter λ, and it will be in general a complex, non-local function of the high-dimensional
configurations.

In order to analyze the physics underlying the Doob’s smart field, we now scrutinize its
dependence on the magnitude of the packing order parameter rC ≡ |zC | of the configurations.
Fig. 8.g shows the projections 〈Lλ0 |C〉 entering the defition (171) of ED

λ
plotted against rC for a

large sample of microscopic configurations |C〉, as obtained numerically for L = 24, ρ̄ = 1/3,
and λ = −9 (in the condensate phase). Interestingly, this plot indicates that 〈Lλ0 |C〉 is a sole
function of rC to a high degree of accuracy, i.e. 〈Lλ0 |C〉 ' fλ,L(rC), where fλ,L(r) is some
unknown function of the packing parameter that may depend on λ and L. This is a huge
simplification, as |C〉 is a high-dimensional object (2L for WASEP) while rC is just a scalar
quantity. This also implies that the Doob’s smart field (ED

λ
)i j is primarily determined by the

packing parameters of configurations Ci and C j . Furthermore, since elementary transitions
C j → Ci between configurations involve only a local particle jump, the resulting change in
the packing parameter is perturbatively small for sufficiently large L. Specifically, taking into
account the definition of |zC | in Eq. (169), if C ′k is the configuration obtained from C after a
particle jump at site k ∈ [1, L], then

rC ′k
' rC +

2π
ρ̄L2

qC→C ′k
sin(φC −φk)≡ rC +δrC , (172)

with φk ≡ 2πk/L. The second term in the rhs is perturbatively small for large system sizes
(δrC ∼ L−2), and hence we can Taylor-expand to first order fλ,L(rC ′k

)≈ fλ,L(rC)+δrC f ′
λ,L(rC),
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the prime ′ meaning derivative with respect to the argument. Therefore, using that ln(1+δ)≈
δ to first order, the Doob’s smart field (171) for this transition is simply

(ED
λ )C ′k ,C ' λ+

2π
ρ̄L

gλ,L(rC) sin(φC −φk) , (173)

where we have defined gλ,L(r) ≡ f ′
λ,L(r)/ fλ,L(r). The function gλ,L(r) has been empirically

found to depend linearly as gλ,L(r) ≈ −λLr/10 near the critical point λ+c [101], as corrob-
orated in Fig. 8.h which shows 10ρ̄[(ED

λ
)C ′k ,C − λ]/(2πλrC) for a large sample of connected

configurations C → C ′k as a function of φC −φk. This excellent agreement thus confirms that
the Doob’s smart field can be written quite generically as

(ED
λ )C ′k ,C ' λ+

2π
10ρ̄

λrC sin(φk −φC) . (174)

Hence (ED
λ
−λ)∝ λrC sin(φk −φC) functions as a packing field for a given configuration C ,

driving forward particles lagging behind the center of mass at φC while slowing down those
moving ahead (see Fig. 8.f), with an amplitude that is proportional to both the bias parameter
λ and the packing order parameter rC . The Doob’s smart field thus induces a nonlinear feed-
back mechanism which enhances naturally-occurring fluctuations in the packing parameter
rC , counteracting the diffusive tendency to smooth particle clumps, and ultimately giving rise
to a time-crystal phase for λ−c < λ < λ

+
c . Note that effective potentials for atypical fluctuations

similar to the packing field here described have been found in other driven systems [159,171].

7.3 The packing field mechanism

Inspired by the results of the previous analysis, we now distill the key features of the Doob’s
smart field and introduce a new model, the time-crystal lattice gas (TCLG), where these ideas
can be better understood. The TCLG is a variant of the 1d WASEP where a particle at site k hops
stochastically under an inhomogeneous and configuration-dependent field Ek(C). Note that,
mathematically, the action of the packing term in Doob’s smart field, (ED

λ
−λ)∝ λrC sin(φk−

φC), can be seen as a controlled excitation of the first Fourier mode of the particle configuration
around the instantaneous center of mass position at φC [101]. A natural generalization of
this idea then consists in exciting higher, mth-order Fourier modes (with m > 1). We will
show in this and subsequent sections how this excitation mechanism opens the door to fully
programmable continuous time-crystal phases in driven diffusive fluids, characterized by an
arbitrary number m of rotating condensates [103].

In particular, and motivated by the previous discussion, we now choose the configuration-
dependent field to be Ek(C) = ε + η E (m)k (C). Here ε is a constant field driving particles in
a homogeneous way along a given direction, and η is a coupling constant to a generalized,
mth-order packing field

E (m)k (C) = |zm(C)| sin
�

φm(C)−
2πmk

L

�

, (175)

with zm(C) the complex mth-order packing order parameter, similar to the Kuramoto-Daido
parameter used in synchronization literature [172–176],

zm(C) =
1
N

L
∑

k=1

nkei2πmk/L ≡ |zm(C)|eiφm(C) , (176)

with magnitude |zm(C)| and argument φm(C). The constant driving ε gives rise to a net
particle current in the desired direction, and controls the velocity of the resulting particle
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Figure 9: Programmable time crystals from higher-order packing fields. (a)-(b)
Coupling a many-body particle system to an mth-order packing field E (m)(C) with
strength η beyond a critical threshold can trigger an instability to a time-crystal phase
characterized by the formation of m rotating particle condensates. The magnitude
|zm| of the complex packing order parameter reflects the degree of particle packing
around m emergent localization centers, located at the complex arguments of (mpzm) j ,
with j ∈ [0, m−1], represented by red arrows inside the ring in (a) and (b). Panels (c)
and (d) show the condensates density profiles for two different models and increasing
couplings η, namely (c) the WASEP model of particle diffusion with order m= 3, and
(d) the KMP model of heat conduction with order m = 2. Panels (e) and (f) display
raster plots of the spatiotemporal evolution of the density field in the WASEP subject
to different time-modulated external fields Ex ,t[ρ] for ρ̄ = 1/3, see main text. Note
the emergence of complex time-crystal phases enhanced with higher-order matter
waves. Image adapted from [103].

condensates and the asymmetry of the associated density waves [103]. On the other hand,
the packing field E (m)k (C) in Eq. (175) drives particles locally towards m emergent localization
centers where particles are most clustered (e.g. the center of mass for m = 1), see Fig. 9.a-b,
with an amplitude proportional to |zm|(C) and the coupling constant η. The angular position
of these m emergent localization centers is given by the angles

φ( j)m (C) =
φm(C) + 2π j

m
, (177)

with j ∈ [0, m−1], i.e. the arguments of the m roots of the complex mth-order packing order
parameter, ( mpzm) j = mpzmei2π j/m. In the same spirit as before, this generalized packing field
mechanism operates by slowing the motion of particles ahead of the nearest localization center,
i.e. at lattice sites k where E (m)k (C)< 0 (see Eq.(175)), while pushing particles that lag behind

this point, where E (m)k (C) > 0, as illustrated in Fig. 9.a-b. The strength of this mechanism is
proportional to the coupling constantη and the magnitude |zm| of the packing order parameter,
which quantifies the concentration of particles around the emergent localization centers. The
packing field then creates a nonlinear feedback loop that amplifies the system’s natural packing
fluctuations, ultimately driving a phase transition to a time-crystal phase for sufficiently large
coupling η. This phase exhibits signatures of spontaneous time-translation symmetry breaking
[101,103].

Interestingly, the packing field (175) can be interpreted as a long-range, all-to-all pairwise
interaction. Indeed, noting that sinα = (e+iα − e−iα)/2i to expand Eq. (175) as E (m)k (C) =
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(zme−i2πmk/L − z∗me+i2πmk/L)/2i, and using the definition (176) for zm, we can easily show
that [101,103]

E (m)k (C) =
1
N

L
∑

k′=1

nk′ sin
�

2πm(k′ − k)
L

�

. (178)

The packing field is thus reminiscent of a generalized Kuramoto-like long-range interaction
term, highlighting the mathematical connection between the time crystal lattice gas and the
Kuramoto model of oscillator synchronization [172, 173, 175, 176]. This connection is only
formal, however, since Kuramoto oscillator model lacks both real-space particle transport and
exclusion interactions. Note also that the resulting non-local functional form (178) highlights
the need of long-range interactions for the emergence of these time-crystal phases [177].

7.4 Hydrodynamic theory and time-crystal instability

At the macroscopic level, the packing field mechanism described above and the resulting phase
transition to a time-crystal phase can be understood using hydrodynamic theory, not only for
the TCLG model but also for general driven diffusive systems characterized by a diffusivity
D(ρ) and a mobility σ(ρ). The starting point is a hydrodynamic evolution equation for the
density field ρ(x , t) in a 1d periodic diffusive system driven by a (non-local) external field
Ex[ρ] [178],

∂tρ = −∂x

�

− D(ρ)∂xρ +σ(ρ)Ex[ρ]
�

, (179)

with x ∈ [0,1]. Motivated by the discussion in previous section, the external field now takes
the form Ex[ρ] = ε + ηE (m)x [ρ], where ε (constant driving field) and η (coupling constant)
have the same interpretation as above, while the packing field E (m)x [ρ] excites the m-th Fourier
mode of the density field [101],

E (m)x [ρ] =
1
ρ̄

∫ 1

0

dy ρ(y, t) sin (2πm(y − x)) = |zm[ρ]| sin
�

φm[ρ]− 2πxm
�

, (180)

where ρ̄ =
∫ 1

0 ρ(x , t)dx is the conserved average density, and we have used the complex
mth-order packing order parameter [101,103],

zm[ρ] =
1
ρ̄

∫ 1

0

d xρ(x , t)ei2πmx ≡ |zm[ρ]|eiφm[ρ] , (181)

to rewrite the packing field in the second equality in Eq. (180).
For values of the coupling constant η beyond some critical threshold, the hydrodynamic

theory (179)-(180) exhibits an instability to a time-crystal phase characterized by the emer-
gence of m rotating condensates, spontaneously breaking spatiotemporal translation symme-
try. To show this, a first observation is that the homogeneous density profile ρ(x , t) = ρ̄ is
a solution of Eq. (179) for any value of η, so performing a linear stability analysis of this
solution will allow us to determine the critical value η(m)c for the instability to happen. We
hence introduce a small perturbation around the flat profile, ρ(x , t) = ρ̄+δρ(x , t), ensuring
that

∫ 1
0 d xδρ(x , t) = 0 to conserve the system’s global density ρ̄. Substituting this perturbed

profile into Eq. (179) and linearizing to first order in δρ(x , t), we obtain

∂tδρ = −∂x

�

− D̄∂xδρ + εσ̄
′δρ +ησ̄|zm[δρ]| sin (φm[δρ]− 2πxm)

�

, (182)

where D̄ = D(ρ̄) and σ̄ = σ(ρ̄), and we have used that |zm| is already first-order in δρ, see
Eq. (181). The system periodicity suggests to expand the density field perturbation in Fourier
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modes,

δρ(x , t) =
∞
∑

j=−∞
C j(t)e

i2πx j ,

where the j-th Fourier coefficient in this expansion is given by C j(t) =
∫ 1

0 dxδρ(x , t)e−i2πx j .
Noticing now that the packing order parameter of the density field perturbation can be written
in terms of the (−m)-th Fourier coefficient, i.e. zm[δρ] = C−m(t)/ρ̄, and using the above
Fourier expansion in Eq. (182), we arrive at

∞
∑

j=−∞

�

∂t C j(t) + ζ jC j(t)
�

ei2πx j = 0 , (183)

where we have defined the coefficients

ζ j ≡ (2π j)2 D̄+ i2π jσ̄′ε−η
σ̄

2ρ̄
2πm(δ j,m +δ j,−m) , (184)

and δ j,m and δ j,−m are Kronecker deltas. As the different complex exponentials in Eq. (183)
are linearly independent, each term in the sum must be zero independently, leading to a
set of simple uncoupled differential equations for the different Fourier coefficients, ∂t C j(t) +
ζ jC j(t) = 0 ∀ j. The solutions are just exponentials, C j(t) = C j(0)e

−ζ j t , with C j(0) the jth-
coefficients of the initial perturbation δρ(x , 0). The stability of the various Fourier modes is
then governed by the real part of ζ j , which requires us to examine two separate cases: | j| 6= m
and | j| = m. For the first case (| j| 6= m), we have Re(ζ j) = (2π j)2 D̄ > 0 ∀ j, indicating
that these Fourier modes will always decay. Conversely, for | j| = m, the decay rate reflects a
competition between the diffusion term and the packing field, i.e.,

Re(ζ±m) = (2πm)2
�

D̄−η
σ̄

4πmρ̄

�

. (185)

The critical value of η is attained when Re(ζ±m) = 0, and is given by

η(m)c = 4πm
D̄ρ̄
σ̄

. (186)

The homogeneous density solution ρ(x , t) = ρ̄ will hence become unstable when Re(ζ±m)< 0
or equivalently η > η(m)c , resulting in a non-homogeneous density field solution with a more
intricate spatiotemporal structure.

Based on our previous analysis of a similar transition (see section §5), we expect that,
right beyond the instability, the main non-homogeneous contributions to the density profile
will arise from the ±mth-order (unstable) Fourier modes. Consequently, we anticipate in this
regime (η ¦ η(m)c ) a traveling-wave profile approximately given by ρ(x , t) = ρ̄ + Acos(ωt −
2πmx), where A is a small amplitude, and the angular velocity ω is determined by the imag-
inary part of Eq. (184), ω = 2πmσ̄′ε, at least close to the instability. In this way, the ho-
mogeneous density turns beyond the instability into a single (m = 1) or multiple (m > 1)
condensates periodically moving at a constant velocity proportional to σ̄′ and ε. This insta-
bility hence breaks spontaneously the time-traslation symmetry of the homogeneous solution,
thus giving rise to a continuous time crystal [97–102,154–156]. This time-crystal phase is fully
programmable, in the sense that we can control the number of emerging condensates with the
order m of the packing field applied, as well as their shape and velocity using ε [102,103]. On
the other hand, the average current 〈q〉=

∫ 1
0 dx j(x , t) can be calculated from the local current

in the linearized equation (182), resulting in 〈q〉= 〈q〉0+A2σ̄′′ε/4 right beyond the instability,
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where 〈q〉0 = σ̄ε is the mean current in the homogeneous phase. While these equations hold
true only close to the instability, η¦ η(m)c , they highlight the relevance of the model transport
coefficients for its response under a packing field. In particular, the slope and convexity of the
mobility coefficient for each model will determine whether the packing field will enhance or
lower the current and speed of the traveling wave.

Interestingly, the value of the critical coupling η(m)c in Eq. (186) grows with m, reflecting
the subtle interplay between diffusion and the packing field. Specifically, the effect of diffusion,
which acts against the m emergent condensates, scales as m2 near the instability, see first term
in the rhs of Eq. (185), whereas the influence of the packing field, which favors the formation
of condensates, scales as m. Consequently, a higher coupling η is required to destabilize the
flat solution as the integer index m increases.

A remarkable feature of these programmable time-crystal phases is that the mth-order
(m > 1) traveling-wave solution of Eq. (179) in the symmetry-broken regime can be con-
structed by gluing together m copies of the m= 1 solution with appropriately rescaled driving
parameters. Specifically, it can be shown [102] that ρm(ωm t − 2πmx) = ρ1(mω1 t − 2πmx),
where ρ1(ω1 t − 2πx) is a traveling-wave solution of Eq. (179) with velocity ω1 for m = 1
under generic driving parameters ε1 and η1. Meanwhile, ρm(ωm t − 2πmx) represents the
corresponding solution for m > 1, with velocity ωm = mω1 and rescaled driving parameters
εm = mε1 and ηm = mη1. This scaling law is valid for generic nonlinear transport coeffi-
cients, and allows to collapse traveling-wave profiles across different orders m and driving
parameters, simplifying the range of possible solutions.

To illustrate these ideas, we particularize our results for two of the paradigmatic transport
models already studied in these lecture notes and which admit a hydrodynamic description of
the form of Eq. (179), but now under the action of a packing field (180). These systems are the
WASEP model mentioned above, characterized by D(ρ) = 1/2 andσ(ρ) = ρ(1−ρ) [120,168],
and the KMP model of heat transport [119], with D(ρ) = 1/2 and σ(ρ) = ρ2. Both models
exhibit programmable time-crystal phases appearing for couplings above the critical threshold
η(m)c , and to study the resulting traveling wave patterns we solved numerically Eq. (179) using
the prescribed D(ρ) and σ(ρ) in each case [103]. Figs. 9.c,d display the condensate density
profiles obtained for both models with ρ̄ = 1/3, for different orders m = 2, 3 and multiple
supercritical couplings η > η(m)c . Notably, the condensate strusture in each case reveals the
nonlinear transport features specific to each model. For WASEP, the emergence of condensates
hinders the overall particle dynamics due to the particle exclusion interactions, leading to a
current suppression compared to the homogeneous phase (note that σ̄′′ < 0 in this case).
This results in a sharp density accumulation at the condensate’s tail (Fig. 9.c), while the front
exhibits a gradual decay due to the available free space. In contrast, the KMP model shows
the opposite behavior: the excess current is positive (σ̄′′ > 0 now), indicating that dynamics
in the time-crystal phase is faster than in the homogeneous phase. Consequently, condensates
feature now a sharp front and a smoother tail, as shown in Fig 9.d.

These programmable time-crystal phases can be enhanced by incorporating higher-order
matter waves resulting from competing packing fields modulated in time. To illustrate this
idea, consider a generalized external field given by Ex ,t[ρ] = ε+

∑

mηm(t)E x (m)[ρ]. Figs. 9.e,f
display the spatiotemporal evolution ofρ(x , t) obtained from the numerical solution of Eq. (179)
under various modulated combinations of external fields. For example, we can alternate be-
tween different numbers of condensates over time (Fig. 9.e), by activating and shutting off
specific orders m via time-dependent modulation of ηm(t), as shown in Fig. 9.e. Additionally,
customized decorated time-crystal phases can be achieved by activating a higher-order 2m
mode in time through η(2m)(t), as illustrated in Fig. 9.f. This occurs against a constant back-
ground matter wave created by setting η(m) > η(m)c . Remarkably, a time-dependent decorated
pattern emerges, oscillating in phase with η2m(t). This pattern switches between a symmetric
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time-crystal phase with m condensates when η2m(t) ≈ 0 and an asymmetric phase with 2m
condensates when η2m(t) > η(2m)

c . These examples, among countless other intriguing possi-
bilities, highlight the versatility of the packing-field approach for engineering and controlling
programmable time-crystal phases in driven diffusive fluids, paving the way for exciting future
research and technological advancements.

Before ending this section, we want to stress that these programmable time-crystal phases
could be engineered in the lab using current technologies. A promising experimental route
consists in confining assemblies of colloidal particles ring-shaped light traps, created for in-
stance with infrared optical tweezers steered through an acousto-optic deflector [179–181];
see also [182,183]. The necessary packing field could be created using a feedback loop from
particle tracking in real time. This would allow to modulate the depth of the individual lattice
traps to bias motion locally in a configuration-dependent way. This opens up a path to exploit
the rare-event route to time crystals in this and other geometries.

8 Discussion and conclusion

In these lecture notes we have explored the statistics of current fluctuations (and their associ-
ated thermodynamics) in diffusive systems driven out of equilibrium by external fields and/or
boundary gradients, paying special attention to the optimal path to a current fluctuation, and
the symmetry properties of this trajectory. We have employed macroscopic fluctuation the-
ory (MFT) as a primary framework [2], complemented by microscopic spectral methods and
symmetry tools.

MFT provides a systematic way to analyze the probability distributions of trajectory depen-
dent observables, as e.g. the empirical current, offering insights into the emergent behavior
of many-body systems under sustained driving forces [2]. The starting point is a mesoscopic
fluctuating hydrodynamic equation that governs the evolution of a density field, whose valid-
ity has been rigorously established for a broad class of stochastic microscopic models [178].
From this equation, and using a path integral formalism, we can derive the probability of rare
events and identify the associated optimal paths in mesoscopic phase space. These paths re-
veal how the system navigates through unlikely states, shedding light on the interplay between
microscopic dynamics and macroscopic fluctuations. The path action can be then used to ob-
tain the large deviation functions of the relevant macroscopic observables through contraction
principles [1,2], and in particular the current LDF.

The resulting spatiotemporal variational problem is typically challenging, but we have
shown how a neat and powerful additivity conjecture [27] simplifies the calculation in 1d
driven diffusive systems, enabling explicit predictions for the current LDF and the associated
optimal path. The additivity principle in 1d amounts to assume the time-independence of the
optimal path, and its predictions have been confirmed with high precision in different mod-
els using numerical simulations of rare events [38, 40, 44, 114, 118]. We have extended the
additivity conjecture to general d-dimensional driven diffusive media, demonstrating that the
existence of a structured optimal current vector field, coupled to the local mobility, is essential
to understand current statistics in d > 1 [50, 53]. This stems from a more general, funda-
mental relation which strongly constrains the architecture of optimal paths in d dimensions.
The predictions obtained from the so-called weak additivity principle have been confirmed
against both rare-event simulations and microscopic exact calculations of different paradig-
matic models of diffusive transport in d > 1 [41, 49, 50, 125]. These models are however
somewhat oversimplified for real applications, and the challenge now is to extend the path
integral formulation of MFT to more complex nonequilibrium scenarios, characterized e.g. by
multiple local conservation laws with nonlinear transport in d > 1 [113]. This will allow to
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investigate coupled fluctuations of multiple currents (e.g. energy and particle flows), looking
for organizing principles that generalize the weak additivity conjecture to these more intri-
cate situations. Furthermore, it seems also interesting to explore symmetries associated with
the invariance of optimal paths in the MFT action functional to formulate new fluctuation
theorems [61] for the coupled current statistics.

In this lecture notes we have also learned how rare fluctuations in a many-body system
can be realized sometimes via symmetry-broken trajectories that maximize their probabil-
ity [14, 28, 29, 43, 44, 52, 71, 108, 109, 129–132]. These changes appear in the form of dy-
namical phase transitions, accompanied by non-analyticities and Lee-Yang singularities in the
associated large deviation functions. In particular, we have examined transport fluctuations
in open channels coupled to boundary reservoirs, where we found a discrete particle-hole
symmetry-breaking DPT for currents, for which we studied a Landau-like theory as well as the
joint statistics of the current and a suitable order parameter. Interestingly, we also learned
here that the additivity conjecture can be eventually violated in the form of time-dependent
(instantonic) optimal paths associated to the non-convex regimes of the joint large deviation
function [109]. The possibility of time-translation symmetry breaking DPTs in periodic systems
has been also discussed in these lecture notes. In this case the system of interest develops a co-
herent traveling wave to facilitate current fluctuations beyond some critical threshold. In the
same spirit than above, it would be interesting to study similar DPTs for coupled current fluc-
tuations in more realistic systems characterized by several conservation laws, see e.g. [113]
for a two-fields transport problem with particle density and energy. We anticipate that the
competition between particle and energy currents can result in a unexplored types of DPTs
with nontrivial cooperative effects. In addition, it would be desirable to investigate the role
of dimensionality, see e.g. [53], to make contact with the physics of DPTs in hydrodynamic
settings.

We have also studied the microscopic spectral mechanism underlying some of the DPTs
studied in previous sections at the MFT level. Interestingly, the appearance of a DPT is associ-
ated with an emergent degeneracy of the ground state of the microscopic Markov generator,
with all symmetry-breaking properties determined by the subleading eigenvectors of this de-
generate subspace. By introducing a lower-dimensional order-parameter space, we were able
to analyze the spectral signatures of these DPTs and understand the underlying mechanism in
terms of a Doob’s smart field that makes these rare DPTs typical. It would be interesting to
apply this method for the DPT observed in open channels so as to uncover the external field
driving this transition. This method has also proven useful to understand time-translation
symmetry-breaking DPTs to traveling waves in ring geometry as a result of an instability trig-
gered by a non-local packing field. This packing field drives forward particles lagging behind
the instantaneous center of mass while slowing down those moving ahead, opening the door to
engineering programmable time crystal phases in many-body systems. The challenge now is to
tailor complex time-crystalline phases in systems with multiple conservation laws, both in 1d
and d > 1. Moreover, the modern experimental control of trapped colloidal fluids [179–183]
and the availability of feedback-control force protocols to implement the nonlinear packing
field using optical tweezers opens the door to the lab characterization of these time-crystal
phases.

As a final side note, many of the ideas here described can be also explored in the quan-
tum realm, starting from the Lindblad master equation [90,184,185] describing the coherent
evolution of an open quantum system’s density matrix, punctuated with incoherent quantum
jumps induced by the environment. This has paved the way to the understanding of the ther-
modynamics of quantum-jump trajectories, encompassing the statistics of current and activity
fluctuations in open quantum systems, and uncovering along the way various dynamical phase
transitions similar in spirit to those found in classical systems. Using these tools, the power of

62



SciPost Physics Lecture Notes Submission

symmetry as a resource to control quantum transport has been recently demonstrated, leading
to the design of quantum devices with novel transport properties, as e.g. symmetry-controlled
quantum thermal switches [89–91] and quantum engines [186,187]. These results highlight
the importance of symmetries not only as a fundamental principle in physics but also as a
resource for controlling quantum systems.

We hope that the results described in these lecture notes will inspire young physicists to
work in this field, as they show that the combined use of MFT and its extensions together with
microscopic spectral methods (and rare-event simulation techniques for many-body systems)
offer a robust theoretical framework to advance the frontiers of knowledge in nonequilibrium
physics.
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