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Abstract: We consider an interacting, dilute Bose gas trapped in a harmonic potential
at a positive temperature. The system is analyzed in a combination of a thermodynamic
and a Gross—Pitaevskii (GP) limit where the trap frequency w, the temperature 7', and
the particle number N are related by N ~ (T/w)> — oo while the scattering length is so
small that the interaction energy per particle around the center of the trap is of the same
order of magnitude as the spectral gap in the trap. We prove that the difference between
the canonical free energy of the interacting gas and the one of the noninteracting system
can be obtained by minimizing the GP energy functional. We also prove Bose—Einstein
condensation in the following sense: The one-particle density matrix of any approximate
minimizer of the canonical free energy functional is to leading order given by that of
the noninteracting gas but with the free condensate wavefunction replaced by the GP
minimizer.
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1. Introduction and Main Results

1.1. Background and summary. Proving Bose—Einstein condensation (BEC) rigorously
for systems of interacting particles has for a long time been a major challenge in Math-
ematical Physics. The experimental realization of BEC in trapped alkali gases in 1995
[1,8] triggered numerous mathematical investigations of the properties of dilute Bose
gases. Building on work of Dyson on hard-core bosons from 1957 [11], the first proof
of an asymptotically accurate lower bound for the ground state energy of a dilute Bose
gas in the thermodynamic limit was achieved in [30]. Together with the upper bound
given in [29], it established firmly the leading order behavior of the ground state energy.
Perhaps more important than the result itself were the techniques of the proof which
formed the basis of much subsequent work.

For dilute, trapped gases as prepared in typical experiments, the Gross-Pitaevskii
(GP) limit for the ground state is relevant. This limit is characterized by the requirement
that the interaction energy per particle is kept of the same order of magnitude as the
spectral gap in the trap. Mathematically, this can be achieved by either scaling the trap or
the interaction potential suitably as the particle number tends to infinity. In [25,26,29]
it was proved that the ground state energy of a Bose gas is in this limit equal to the
minimum of the GP energy functional. Additionally, the projection onto the minimizer
of this functional is the limit of the one-particle density matrix of the gas, proving
complete Bose—Einstein condensation in the ground state. The dynamics of a system in
the GP limit, on the other hand, can be described by the time-dependent GP equation,
see [2,12,13,34]. For a more extensive list of references to the mathematical analysis of
dilute Bose gases we refer to [3,28,37].

While ground states provide a good description of quantum gases at very low temper-
atures in first approximation, the understanding of finite temperature effects in cold gases
is also essential. For instance, the spectacular emergence of a peak in the momentum
distribution out of a maxwellian thermal cloud in the experiments [1,8] as the temper-
ature falls below a critical value cannot be explained from the ground state properties
alone. For describing such phenomena one has to consider the Gibbs state and the free
energy of the system rather than the ground state and the corresponding energy. For a
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dilute, homogeneous Bose gas, the leading order behavior of the free energy has been
established, see [40] for the lower bound and [46] for the upper bound. The techniques
developed in [29,30] have also been extended to treat fermions, both for the ground state
[27] and for the free energy at finite temperature [39]. We mention also the papers [20,21]
and [14] where Gibbs states of Bose gases with mean-field interactions are studied. A
general proof of Bose—Einstein condensation in dilute gases remains elusive, however.

In this paper we consider the Gibbs state of an interacting Bose gas in a harmonic
trap at positive temperatures in a combination of a thermodynamic and a GP limit.
We show that in this limit the free energy becomes equal to that of the ideal gas plus
a correction given by the GP energy of the condensate. Moreover, we show that the
one-particle density matrix of the system is well approximated by that of the ideal gas
with the noninteracting condensate wavefunction replaced by the minimizer of the GP
energy functional. This proves, in particular, Bose—Einstein condensation at positive
temperatures with the same transition temperature and the same condensate fraction as
for the ideal gas to leading order.

1.2. Notation. For functions a and b depending on the particle number or other param-
eters, we use the notation a < b to say that there exists a constant C > 0 independent of
the parameters such thata < Ch.If a < b and b < a we write a ~ b and a >~ b means
that a and b are equal to leading order in the limit considered.

1.3. The model. We consider a system of N bosons trapped in a three-dimensional har-
monic potential with trap frequency w. The one-particle Hilbert space is H; = L>(R?)
and that for the whole system is the N-fold symmetric tensor product Hy = ®§V L2(R3).
On Hy we define the Hamiltonian of the system by!

N
Hy = Z (—Al + %wzxiz — %a)) + Z U (i _x]) (1D

i=1 I<i<j<N

In this formula A; denotes the Laplacian acting on the i th particle and we have subtracted
%a) for convenience so that the ground state energy of the harmonic oscillator is zero.
The interaction potential is given by

oy (x) = oN*v(@'?Nx) (1.2)

with a nonnegative, radial and measurable function v, independent of N. A simple
scaling argument shows that if a, is the (dimensionless) scattering length of v, then the
scattering length ay of vy is

ay = ay w VENTL (1.3)

The scattering length is a combined measure of the range and the strength of a potential
and its definition is recalled in Sect. 1.9. To be able to include hard-core interactions, we
allow v to take the value +oo. If v happens to be infinite on a set of nonzero measure,
the domain of the Hamiltonian has to be restricted to functions that vanish on this set.
We require that v is integrable outside some finite ball in order for the scattering length
a, to be finite.

U In our units the mass is m = % and i = 1 so that h2/2m =landm/2 = % Moreover, Boltzmann’s
constant kg is taken to be 1.
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To motivate the scaling (1.2) we recall that the energy per particle of a dilute gas
of density p with interaction potential vy is to first approximation proportional to pay
[29,30].If p ~ N 60_530, where £oc ~ @~ 1/2 denotes the length scale of the trap, we see
that

pay ~ w (1.4)

i.e., the interaction energy per particle is of the order of the spectral gap w as N — oo.
Note also that the dimensionless “gas parameter” pa?v tends to zero as N~ so the scaling
(1.2) amounts to considering a special case of a dilute limit.

1.4. The Gross—Pitaevskii energy functional and the GP limit. The GP energy functional
£CP with trapping potential as in Eq. (1.1) and scattering length a is defined by

£ (g) = /R (1ve0P+ (o257 = 30) 90 +4ralp ) dx.  (15)
Its ground state energy is

ESP(N,a, w) = inf EP (). (1.6)
19175 (gay =N

The unique minimizer of €97 will be denoted by ¢ ¥ . To keep the notation simple, we
suppress its dependence on w. The energy and the minimizer satisfy the scaling relations

ES*(N,a,0) = oNES'(1, Nw'?a, 1), o', = N2, (1.7)

For a detailed discussion of the mathematical properties of the GP functional and its
relation to the ground state of the Hamiltonian (1.1), we refer to [25] (see also [26,28,
29,32]) where the following is proved:

In the GP limit, where a = ay as in Eq. (1.3) and N — oo, the ground state energy
per particle of the many-body Hamiltonian (1.1) converges to w ESP (1, Now'/?ay, 1) =
wESP (1, ay, 1). Moreover, the normalized one-particle density matrix of the ground
state wavefunction converges in trace norm to the projector onto ¢>]Gg w-1/2°

Since the GP minimizer differs considerably from the gaussian )glfound state of the
harmonic oscillator if a, is large, the interaction can leave a clear mark on the density
profile of the gas despite the high dilution imposed by the GP limit, as seen in experiments
[7,17]. In fact, for large a, (“Thomas-Fermi limit”) the profile has approximately an

. . . 2/5
inverse parabolic shape of extension ~ a;’ ™ £ogc.

Our goal is to generalize these results to equilibrium states at positive temperatures
when the GP limit is combined with the natural thermodynamic limit in the trap. The
definition of the latter and the heuristics behind our main results can be deduced from a
comparison of the length scales involved in the problem, as discussed next.

1.5. Length scales, thermodynamic limit, heuristics. For a noninteracting gas at inverse
temperature 8 = T~ the following length scales are relevant:

The extension £ogc ~ @~ 1/2 of the ground state of the harmonic oscillator.

e The thermal de Broglie wavelength £y, ~ 81/2.
The extension of the thermal cloud in the trap, Ry, ~ w~!871/2, obtained by equat-
ing the potential energy o’ thh and the thermal kinetic energy 1.

e The mean particle distance di, ~ N —1/3 Ry, in the thermal cloud.

172
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The thermodynamic limit is defined by keeping the ratio di, /¢y, fixed as N — oo,
i.e. by the condition
N(Bw)® fixed. (1.8)

The thermodynamic limit requires in particular (Bw) ~ N~!/3 — 0 and thus » < T.If
din < €, ie., N(Bw)® > 1, thermal de Broglie wave packets overlap and condensation
can be expected. This heuristics is confirmed by the standard analysis of the ideal Bose
gas in the harmonic trap [5,33,35]:

Bose-Einstein condensation takes place if the temperature 7 is smaller than the
critical temperature 7; given by

¢

Here ¢ is the zeta-function and ¢(3) = 1.202... To be more precise, denote by
No(B, N, w) the expected number of particles occupying the ground state of the harmonic
oscillator in the canonical ensemble. If N — oo with N (Bw)?> fixed, the condensate frac-

tion is given by
N T\’
im Y0BN @) (T (1.10)
N T.

+

N\ 13
TC(N,a))=a)<—) . (1.9)

with [#]; = max{t, 0}. The condition for the right-hand side of Eq. (1.10) to be larger
than zero, i.e., T < T, is equivalent to

lim N(Bw)® > 1.202. (1.11)

In this case the ground state of the harmonic oscillator is macroscopically occupied in
the ideal Bose gas. For T > T, on the other hand, i.e., if

lim N(Bw)® < 1.202, (1.12)

there is no condensation. These formulas are most conveniently derived in the grand
canonical ensemble.

For an assessment of the effects of interactions the following observation is crucial:
The length scales Ry, and £,5c become separated if N — oo,

Cose/ Ry ~ (Bow)'/? ~ N71/°, (1.13)
The average density of the condensate,
po ~ No/lag. (1.14)
and that of the thermal cloud,
pin ~ N/ Ry ~ (Bo)* > N/ €e. (1.15)

with Ny, := N — Nj, are therefore widely different in the condensation regime 0 < 7' <
T. where No and Ny, are comparable:

Pt/ po ~ (Bw)>/* ~ N~12, (1.16)

The same holds for the ratios of the interaction energy per particle, aypn and ay po
respectively. We remark that in the presence of a condensate described by a GP minimizer
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with large a, it would be more precise to replace £ in Egs. (1.14)—(1.15) by ag/ SEOSC.
Also, since the ball |x| < alz,/ SEOSC is essentially excluded for the thermal cloud, Ry, in
Eq. (1.15) should be replaced approximately by Ry, +a12,/ SEOSC. Aslong as ay stays O (1),
however, the asymptotic behavior in Eq. (1.16) remains valid.

The separation of scales expressed by Eq. (1.13) leads to the following expectations
for the combined GP and thermodynamic limit:

e The thermal cloud of the ideal gas remains essentially intact.
BEC takes place for T < T, and the condensate can be described by the GP mini-
mizer, residing close to the center of the trap.

Transforming this heuristic picture into a mathematical proof is the subject of this paper.
In order to state our main results precisely we need a few more definitions.

1.6. Gibbs state, free energy and the concept of BEC. The canonical Gibbs state for the
Hamiltonian (1.1) is
IS =28, N,w) e PHN (1.17)

with Z(B, N, w) = Try, [e ##V] the canonical partition function. The free energy of
the system at inverse temperature g = 7! is given by

F(B.N.w)=—}In (TrHN [e—ﬂHN]) . (1.18)

The trace in Eqs. (1.17)—(1.18) is taken over H v, that is, over the subspace of permutation
symmetric functions in L2(R3M). In the following, we will drop the index Hy and just
write Tr for this trace. By Fo(8, N, w) we denote the free energy of the ideal Bose gas
in the harmonic trap, that is, the one for v = 0.

A useful characterization of the free energy is via the Gibbs variational principle.
Denote by Sy the set of states on Hy that have finite energy with respect to Hy.
In other words, consider the set of all linear operators I' on Hy with 0 < ' < 1,
Tr[I'] = 1 and Tr[HyT] < 00.? Also denote by S(I') = — Tr[I" In(I")] the entropy of
astate I' € Sy. The free energy functional is defined to be

FnT) =Tr[HNT] - TST), (1.19)
and using this definition, the free energy can be written as

F(B.N,w) = min Fy(T). (1.20)
reSy

The unique minimizer of FJ is given by the canonical Gibbs state defined in Eq. (1.17).
The reduced one-particle density matrix of a state I'y € Sy is defined via the integral

kernel
yn (x,y) = Trygylajac Tl (1.21)

Here a} and a, denote creation and the annihilation operators (actually operator-valued
distributions) of a particle at point x, fulfilling the canonical commutation relation

2 Here and elsewhere in the paper, we shall interpret Tr HI" for positive operators H and states I' as
Tr H'/21 H1/2, which is always well-defined if one allows the value +oco. In particular, finiteness of Tr HT"
does not require that HT is trace class, only that HY2rHY/Z s,
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[ay, a;f] = 8(x — y). Alternatively, yy can be defined as N times the partial trace
of I'y over N — 1 particle variables.

Finally, Bose—Einstein condensation for a sequence of states I"y means, by definition,
that

1
liminf — sup (¥, yny) > 0. (1.22)
N—=oo N |y,=1

1.7. The main theorem.

Theorem 1.1. Assume that v is a nonnegative, radial and measurable function which
is integrable outside some finite ball. Let Hy be the Hamiltonian (1.1) with interac-
tion potential vy given by Eq. (1.2). Let F (B, N, ®) be the corresponding free energy,
Fo(B, N, w) the free energy of the ideal gas, and Ny(B, N, w) the expected number of
particles occupying the ground state of the harmonic oscillator in the canonical Gibbs
state of the ideal Bose gas. In the combined thermodynamic and GP limit, that is, for
N — oo, (,36())_3 ~ N and ay as in Eq. (1.3) with a, fixed, we have

Jim L ‘F(,B, N, ) — Fo(B, N, ) — ESP(Ny, ay, a))( —0. (1.23)
Moreover, for any sequence of states U'y € Sy with
fim L ’]-"N(FN) — Fo(B. N, w) — ESP (N, ay. a))’ -0 (1.24)
we have
tim 3 [y = (7.0 = Nolo) (gol + 1650 o, @S, 1) |, = (1.25)

Here yn o denotes the one-particle density matrix of the noninteracting canonical Gibbs
state, @ is the normalized ground state wavefunction of the harmonic oscillator Hamil-

tonian h = — A + j{a)sz — %a) and || - ||1 stands for the trace norm. Finally,
tim & [y = 1858 0, ) 050 oy 1| =0 (1.26)
where || - || is the operator norm. In particular, Bose—Einstein condensation takes place

with the same transition temperature T, and the same condensate fraction as for the
ideal gas to leading order, with the GP minimizer macroscopically occupied while the
occupation of every state orthogonal to it is o(N).

1.8. Remarks. 1. The bounds leading to Theorem 1.1 are uniform in (Bw) 3N~
long as this quantity remains in a compact interval [c, d], 0 < ¢ < d < oo of the real
line. That is, we need not require lim 7'/ 7. to exist, only to stay bounded. In particular,
Theorem 1.1 continuously extrapolates to the known result at 7 = 0.

2. We have the following uniformity of our bounds in the scattering length: Assume
v(x) =a, 25 (x /ay) for some potential ¥ with scattering length equal to one. By scaling,
the scattering length of v is given by a,. Then the bounds in Theorem 1.1 are uniform
for a, € (0,d] with0 < d < oc.

3. The free energy Fo(B, N, w) of the ideal Bose gas in the harmonic trap is of order
NB~! ~ w(Bw)™*, see Sect. 1.10 below. The GP energy, on the other hand, is of order
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N ~ w(Bw)™> which is the scale up to which we have to control the free energy
F(B, N, w) of the interacting gas.

4. Theorem 1.1 is stated and proven for the explicit choice of %aﬂxz as a trapping
potential. This choice is mainly for notational simplicity, but is also motivated by the
fact that the harmonic trap is the physically most relevant one. Rotational symmetry
is not important, however. The treatment of an anisotropic trap requires only slight
notational modifications and the interpretation of @ as the geometric mean of the principal
frequencies of the parabolic potential.

5. The impressive cover picture of the first Bose—Einstein condensates in the July 1995
issue of Science, where the paper [1] appeared, shows the momentum distribution rather
than the spatial distribution of the trapped gas. The momentum distribution of the thermal
cloud is approximately an isotropic maxwellian of width ~ B~!/2. The condensate
momentum distribution, which is the modulus squared of the Fourier transform of the
GP minimizer, is anisotropic because the trap was anisotropic. The width of the peak
in momentum space is ~ ®'/? and thus narrower than the thermal cloud by a factor
(Bw)'/2. Our Theorem confirms this picture rigorously for the first time.

6. The techniques used in the proof of Theorem 1.1 carry over with moderate adjust-
ments to the case of trapping potentials behaving as |x|* with o < oo for large |x|. The
key point is that such potentials still lead to an asymptotic power law behavior of the
eigenvalues of the related Schrodinger operator and cause a separation of length scales
between the condensate and the thermal cloud. It should be noted, however, thatif & > 2
the exponent 1/6 in (1.13) is replaced by a smaller exponent and a clear separation of
scales thus requires even larger values of N.> If @ — oo the whole system is confined
in a box and the condensate and the thermal cloud are no longer spatially separated.
Treating such systems will require a different approach from the one of the present pa-
per. This is an important open problem because traps with very large « have recently
become available in experiments [15,31].

7. The fact that the transition temperature for BEC and the condensate fraction for the
interacting gas stay the same as for the ideal gas relies essentially on the diluteness of the
system, expressed through the scaling (1.2), and the N — oo limit. Under less restrictive
conditions finite size corrections can be expected and have been seen in experiments [43].
Extending our results to capture these effects requires a proof of BEC beyond the GP
limit, a difficult unsolved problem.

8. Since we work in the canonical ensemble, explicit expressions for the free energy
Fo(B, N, w), the one-particle density matrix yy o and the condensate fraction No/N
in the ideal Bose gas are not available. However, Theorem 1.1 remains valid if these
expressions are replaced by their corresponding grand canonical versions, which we
recall in Sect. 1.10. This is due to the fact that the difference between the two ensembles
is negligible in the limit of consideration here (see Sect. 1.10 and the discussion in the
Appendix for details).

9. Theorem 1.1 is also valid if we replace F (8, N, w) by its grand canonical analogue
FE&°(B, N, w) where a chemical potential u is chosen such that the expected number of
particles equals N. We know from the Gibbs variational principle that F&(8, N, w) <
F(B, N, w) holds. Hence the upper bound for the canonical free energy directly implies
the upper bound for its grand canonical version. On the other hand, the proofs of the
lower bound for the free energy and of the asymptotics of the one-particle density matrix
are carried out in a way that is directly applicable to the grand canonical ensemble.

3 Evenif N = 10 the scale separation in (1.13) is only by a factor 1/10.
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10. The strategy of the proof of Theorem 1.1 also applies in two space dimensions
with the obvious modifications, compare with [28, Chapter 6.2].

1.9. Supplementary 1: the scattering length. Let us quickly summarize the basic facts
about the scattering length. A more detailed discussion can be found in [28, Appendix C].
Our assumptions on v guarantee that the zero energy scattering equation

1
—Af(x)+zvx)f(x) =0 with lim f(x)=1 (1.27)
2 |x]—00
has a unique solution. It satisfies
fx)~1— |“—| for |x| — 0o (1.28)
X

for some constant @ > 0 which is called the scattering length of v. The scattering length
has the natural interpretation of a combined measure for the range and the strength of the
interaction potential v. If v happens to be a hard core potential with range » for example,
one finds @ = r, whereas for weak, integrable potentials a ~ (87)~! fR3 v(x)dx. For
dilute quantum gases where collisions can be described in a low energy approximation,
the leading order contribution to the scattering amplitude comes from s-wave scattering.
In this approximation, particles are scattered in every direction with the same probability
and the scattering cross-section is given by 47 a?.

In the case of nonnegative potentials, the scattering length can be characterized via
the following variational principle. Denote by X the set of functions in HILC (R?) with
¢(x) — 1 for |[x| = oo. Then the scattering length is given by

1
4a = inf / (|V¢)(x)|2 + —v(x)|¢>(x)|2> dx. (1.29)
peX Jr3 2
Equation (1.29) implies 8ra < fR3 v(x)dx. By a trial state argument one can improve
this inequality and show that it is strict if v is not identically zero.

1.10. Supplementary 2: the chemical potential and the free energy of the ideal Bose
gas. For typical quantities of interest, as for example the free energy, there do not
exist simple closed form expressions in the canonical ensemble. Nevertheless, in the
thermodynamic limit as defined in Sect. 1.5, these quantities are very close to those
computed in the grand canonical ensemble, which allows for explicit computations. We
start by introducing several grand canonical quantities, and subsequently discuss their
relation to their canonical versions.

The ideal Bose gas in the harmonic trap is described by the one-particle Hamiltonian

2.2

3
h=—A+ 2 22 (1.30)

4 2
The expected number of particles in the condensate and the thermal cloud are given by

! o~ 8
g g

Ny = g and N = > p (1.31)

n=1

respectively. Here g(n) = (n+1)(n+2)/2 is the degeneracy of the energy level wn of h.
For Bw < 1 the sum in the above equation can be interpreted as a Riemann sum and one
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finds Nt%lc ~ (Bw)~3. The expected number of particles in the gas is N = Ngc Nﬁf
It will be adjusted by the chemical potential 1o such that N = N holds. To be more
precise, we choose g = po(B, N, w) such that

N = Z gm (1.32)

e ﬂMOeﬁwn —1

If N§° > 1 one has —(Buo) ™! = N§°. If T < T.(1 — €) for some € > 0, the chemical
potential behaves as —uo >~ T(N(1 — (T/ T.)%) 7!, see Eq. (1.10). On the other hand,
for T > T.(1 + €) one has —uo =~ nT, where n is the unique solution of the equation

7)1 e 133
(n) 2/0 e =0 (1.33)

The grand canonical free energy is given by

F5(B,N,w) = % > gm)In (1 — eProeFem) 4 N . (1.34)
n=0

In the same way as for the expected number of particles in the thermal cloud, the sum in
the above equation can be interpreted as a Riemann sum and one finds F(‘;;C (B, ro, w) ~
—a)(,Ba))_“, compare with [35, Egs. (10.19)—(10.22)]. Note, however, that the error one
makes by approximating the sum in Eq. (1.34) by an integral is of order & (Bw) > ~ wN
which is the order of the GP energy. Hence, we cannot do this replacement and have to
work with the sum. The same is true in the case of N&’;C.

The canonical free energy Fy is given by (1.18) with v = 0 in Hy. We shall show in
Corollary A.1 in the Appendix that |Fo(8, N, w) — F§(B, N,w)| < TO(In N), so

Fo(B, N, w) = % Zg(n) In (1 — ePH0e=Fom) + uoN + T O(In(N)) (1.35)
n=0

with the last term much smaller than the main contribution in the thermodynamic limit.
Moreover, Corollary A.2 tells us that [Ng — N§°| < (Bw)/2(In N)'/2 + (Bw) "' In N.
The same bound holds for the expected numbers of particles in the thermal cloud.

1.11. The proof strategy. The rigorous mathematical implementation of the heuristic
picture behind Theorem 1.1 is technically rather involved. For the convenience of the
reader we describe here briefly the main steps before turning to the proof in the remaining
sections.

Section 2 contains an upper bound on the free energy F (8, N, w) that has the correct
asymptotic form (1.23). It utilizes the Gibbs variational principle (1.20), so the task
is to construct an appropriate trial state. The latter consists on the one hand of a pure
state, describing the condensate particles, which are confined to a ball of some size R
with 01?2 « R <« o~ 'B~1/2, i.e., large compared to the oscillator length but small
compared to the length scale of the thermal cloud. On the other hand, the remaining
particles, constituting the thermal cloud, will be described by a suitably modified Gibbs
state confined to the complement of the ball. For the condensate, we can use the known
zero-temperature results to obtain the GP energy. Even though the particle interactions
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affect the free energy to the order we are interested in only through the condensate,
we cannot simply use the noninteracting Gibbs state as a trial state for the thermal
cloud, since we want to allow for nonintegrable interaction potentials (e.g., having a
hard-core) which can have infinite energy in that state. We thus have to appropriately
modify the trial state, avoiding configurations where the particles are too close. This
creates some technical complications which have to be dealt with carefully. For various
bounds, it turns out to be necessary to compare certain expressions for the ideal Bose in
the canonical and grand canonical ensembles, respectively. The relevant estimates are
collected in Appendix A.

In Sect. 3 we shall give a lower bound on the free energy, which together with the
upper bound proves Eq. (1.23). We shall use the technique of Fock-space localization to
spatially divide the system into two, one confined to a ball of radius R (chosen as above
to satisfy w1/ « R <« w~!871/2) and one confined to the complement. Inside the
ball, the effect of the positive temperature is of lower order, and we can again utilize the
known zero-temperature results to obtain a bound on the energy of these particles, as
well as on the one-particle density matrix, which displays Bose—Einstein condensation
into the GP minimizer. For the system in the complement of the ball, we can drop the
interaction terms (using their positivity) to obtain the free energy of the ideal gas as a
lower bound.

To obtain information on the one-particle density matrix of the interacting Gibbs
state (or approximate Gibbs state) we develop in Sect. 4 a novel lower bound on the
free energy functional for an ideal Bose gas quantifying its coercivity. More precisely, in
Lemma 4.1 we show that any approximate minimizer of the Gibbs free energy functional
is, in a suitable sense, close to the actual minimizer. In combination with the result on
Bose—Einstein condensation for the system inside the ball of radius R, this allows us to
prove Egs. (1.25) and (1.26).

Finally, Appendix A collects certain properties of the ideal Bose gas that we need in
our proofs.

2. Proof of the Upper Bound

2.1. The variational ansatz. In this section we construct a trial state Iy whose free
energy has the correct asymptotics (1.23). In the case of the ideal Bose gas in the
harmonic trap, the characteristic length scale of the condensate is w~!/? while for the
thermal cloud it is @~ "/2(Bw)~ /% which is much larger in the limit we consider. The
main idea of the proof is based on the expectation that in the GP limit this picture does
not change if an interaction is turned on. What also does not change to leading order is
the expected number of particles in the condensate and in the thermal cloud. Since the
thermal cloud is therefore much more dilute than the condensate, the free energy of the
particles outside the condensate is not affected by the interaction to the same order of
magnitude as the condensate. The following analysis makes this intuition precise.

The first step in the construction of our trial state I i is to decompose space into three
disjoint parts, a ball B(R) with radius R > 0, an annulus A(R, R + ¢) with radii R and
R + £, and the complement of a ball with radius R + £. All those sets are assumed to be
centered around zero. For later convenience we will refer to them as Region 1, 2 and 3,
respectively. The length R will be chosen such that o~ 1/? « R <« 0™ '?(Bw)™ /2, i.c.,
between the length scale of the condensate and the one of the thermal cloud. Choosing
R like this, we will be able to spatially separate the system into two parts, a condensate
living in B(R) and a thermal cloud living in B(R +¢)¢ without affecting each of them too
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much. In Region 2 there will be no particles in the trial state. The length £ ~ @~ !1/2N~1
is chosen such that there is no hard-core interaction between particles in Region 1 and
particles in Region 3.

The one-particle Hilbert space and the Fock space naturally decompose as

L*X(R*) = L*(B(R)) ® L>*(A(R, R+ 0)) ® L>(B(R + £)°) 2.1
e —’
Hi Ha Hs

and F(L*(R%)) = F(H1) ® F(Ha) ® F(H3), respectively. The heuristics in Sect. 1.5
tells us that we can neglect the contribution from the thermal cloud in Region 1 since it
is too dilute to contribute with a macroscopic number of particles. The condensate will
be described by the ground state of the Hamiltonian

No 2.2
WX 3w
H‘_3R=Z<_A}?§R+ 4, _7>+ Z oy (x; — xj) (2.2)

i=1 1<i<j<Np

actingon LSym (B(R)™0), the space of permutation symmetric square integrable functions

depending on N variables. Here, AD< r denotes the Laplacian on B(R) with Dirichlet
boundary conditions, acting on the ith particle, and No = No(B, N, w) is the expected
number of particles in the condensate of an ideal Bose gas in the canonical ensemble.
Strictly speaking Ny is not necessarily an integer and we should rather choose [ Ny], the
smallest integer larger than or equal to Ny, in the definition of HER instead. In the end,
this will lead to 1 /N corrections which do not cause any additional difficulties, however.
In order not to comphcate the presentation unnecessarily, we therefore assume that No
is an integer. By \D <g We denote the unique ground state wavefunction of H r With

energy ED »- The above construction will allow us to use existing results for the | ground
state of a Bose gas in a trap.

In Region 3 on the other hand, the condensate does not contribute to the free energy
to leading order because its extension w~!/2 is much smaller than R. To describe the
thermal cloud, we define the one-particle Hamiltonian

o*x 3w

D D
hzpee = —Bsput =~ 5 (2.3)

where Al - r4¢ denotes the Laplacian on B(R +£)¢ with Dirichlet boundary conditions.
We also define the noninteracting Ny,-particle operator with energy cut-off A

Ntn
D,A D
H gy = Z 1 (h>R+/zl = A) h>R+z; (2.4)
i=1
acting on Lsym((B(R+£) YV with Ny, = N — Ny and h>R+Z the operator in Eq. (2.3)

acting on the ith particle. By 1 (h> r+e.; = ) we denote the spectral projection onto the

subspace of H3 where h> Ret.i is at most A. The cut-off A in Eq. (2.4) is introduced for
technical reasons, which will be explained in the text preceding Lemma 2.5 in Subsection
2.3 below. Let the many-particle projection Py, be defined by

Nin

Py, =[]1 (thW < A) . 2.5)
i=1
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Its range consists of linear combinations of symmetrized products of eigenfunctions of
hP R Where each of these one-particle functions has energy at most A. By

D,A
_ﬁH .
FD»A _ e >R+0 PNlh

>R+ T _ppgDA
Tr [e BH iy PN(h:I

(2.6)

we denote the canonical Gibbs state associated with the Hamiltonian H> R +€
Since the interaction potential may include a hard-core repulsion between the parti-

cles, we have to add a correlation structure to the state FE’RI:Z. For this purpose we define
the Jastrow-type function [18] -

Fiooooxng) = [ foli—xp)

1<i<j<Nn
. b) fi b
it o = [0D00) Torin < -

where b is a parameter to be determined and fj(|x|) is the unique solution of the zero-
energy scattering equation (1.27) with v replaced by vy. Since fy is an increasing
function, 0 < f,(x) < 1 for all x € R>. The parameter b will be chosen to be larger
than the scattering length ay but of the same order of magnitude.

We expand Fg}eﬁe = Zzozl Ao | Wy ) (Wy| where we choose the functions W, as
symmetrized products of eigenfunctions of the one-particle Hamiltonian hg r+e With
energy at most A. The energy of W, is denoted by E,, that is, HBR+€ Wy = EqW,. The

modified state T'2 ¢ is defined as

>R+

FU,
= Ao | D) where &, = . 2.8
o, Z | D) (Do = TFU (2.8)

Here and in the following, || V|| denotes the L2-norm of W.
After these preparations we can now finally define our trial state I'y on F(H) ®
F(H2) ® F(H3) to be

Ty = W20 (W24 ® 12)(21 & T2}, (2.9)
where 2 denotes the Fock space vacuum in F(H3).
Let
Nin
H2pyo = Zhgmz,i (2.10)

i=1
be the noninteracting Ny,-particle Hamiltonian in the region B(R + £)¢ without the cut-

off. Because the first two factors in Eq. (2.9) do not contribute to the entropy of 'y, its
free energy with respect to the original Hamiltonian (1.1) is given by

Tr (HNTy) — TS(Ty) = E2p +Tr [(H'BM N V33) ERﬁl]

TS( >R+g) +Tr (ViaTy). Q2.11)
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Here V;; denotes the interaction between Regions i and j. The remaining part of this
section will be devoted to finding an appropriate upper bound to the right-hand side of
Eq. (2.11), which is an upper bound for F (8, N, @) by the Gibbs variational principle
(1.20). In order to simplify the notation, we will from now on replace R + ¢ everywhere
by R. Since ¢ < R the number ¢ does not enter the proofs explicitly, except when we
bound the interaction energy between the condensate and the thermal cloud.

In the rest of the proof of the upper bound we assume that (Bw)~! < N1/3 (ie.,
T < T.),aswellas A > T and o V2 « R < kw’lﬁ’l/z for some A > 0 that we
choose small enough.

2.2. Preparatory lemmas. The thermal cloud in Region 3, that is, in B(R)S, is described
by an ideal Bose gas with the one-particle Hamiltonian ]l(hg r = A)hg r- We would

like to relate its canonical free energy to that of the gas living in all of R? and without a
cut-off. To that end, we will first compare it to the grand canonical free energy with the
help of Corollary A.1. Here explicit formulas are available which allow us to quantify
the change in energy caused by the Dirichlet boundary conditions at d B(R) and by the
energy cut-off A. As a preparation we state and prove in this subsection four Lemmas.

The first one, Lemma 2.1, is a general statement allowing to compare traces of
functions of Schrodinger operators with different boundary conditions. Lemma 2.2 es-
timates the differences between traces of functions of Schrédinger operators with Neu-
mann boundary conditions acting on L2(B(R)®) and those acting on L2(R?) without
boundary conditions. Together these two lemmas are used in the sequel to quantify the
difference between the grand canonical free energy of the system living in Region 3 and
that of the system living in R?, and also the difference of the expected particle numbers.
Lemmas 2.1 and 2.2 also enter the proof of Lemma 2.3 which concerns the effects of
the boundary condition at d B(R) and the cut-off A on the chemical potential.

To show that the interaction energy in the thermal cloud and between the thermal
cloud and the condensate is of lower order we need an estimate on the L°°-norm of the
density of the canonical ideal gas in Region 3. Using Proposition A.2, we can estimate
the canonical density in terms of the grand canonical density. To close the argument, we
need a bound on the L°°-norm of the latter showing that the system is dilute in a suitable
sense. Such a bound is given in Lemma 2.4 whose proof uses also Lemma 2.3.

Lemma 2.1. Let f € C2((0, 00), R) be a convex, monotone decreasing and nonnegative
function. We assume | f'(x)| < x73 for x — 0 as well as

oo oo
f Fx) (x1/2 +x2> dx < oo and / | £ (o) |x2dx < oo. (2.12)
0 0
Denote by hI;%D the harmonic oscillator Hamiltonian —AI;%D + ’“24)‘2 — 37“’ acting on

functions in _Lz(B(R)C) with Neumann/Dirichlet boundary conditions at d B(R) and
choose p with u < Cw for some C > 0. We then have

Tr [ fBUSg = )| = Te [ £ (B2 =) [+0 (m)w (ﬁf—;) L @13

Proof. By the assumptions on f we can write
o
f) = / £ (E)E - x1.dE, 2.14)
0

. . N .
where [x]; = max{x, 0}. Since f is convex, f is nonnegative.
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Let ji, jo» € C®(R?) be such that ji(x)? + jo(x)> = 1 for all x € R3. We further
assume that jj(x) equals one for x € B(R) and zero for x € B(2R)¢, as well as
IV j1() 2 +|Vj2(x)|> <3R2 An application of the IMS localization formula (see e.g.
[6]) and the inequality j; (x)]l( SR = < E)ji(x) <1 tell us that

Tr[E;ﬂ(hI;IR—M>]+ 2
= ;Tf {ﬁ <E —B (g =)+ ;wﬁ) it (B (e — 1) = E>:|

2
<Tr |:X1 (E —p (hg}?,szR - M) + Z(le)z) X1:|
N

=1
2
+Tr |:X2 (E -p (th - M) + Z(le)2> X2i| (2.15)
=1

holds. Here x; denotes the characteristic function of the support of j; and h> R.<2R Isthe
harmonic oscillator Hamiltonian in the annulus A (R, 2R) with Neumann boundary con-
ditions on d B(R) and Dirichlet boundary conditions on d B(2R). To arrive at Eq. (2.15),
we used that the cut-off functions j; introduce additional Dirichlet boundary conditions
for the operators under the trace. Together with Eq. (2.14) and |V ji (x)|? + |V j2(x)|? <
3R~2, we conclude that

Te[f B = )| =T [ £ (B (h2% — 1 = 3R72))]
+Te [ f (B (MR an —n=3R72))]  @16)

holds.
Let us continue with the first term on the right-hand side of the above equation. Using
the convexity of f, we see that

T |7 (B (12— 1= 3R72)) | < T | 7 (02— w) ]
~3pR T (B (W2 — 1 - 3R—2))(]2.-17)

In order to give an upper bound for the second term on the right-hand side of Eq. (2. 17) we
note that the «rth eigenvalue e, (h> r) of h = can be bounded from below by ey (h> R) =

max{eq (h), w*R%/4 — 3w/2}. Here e, (h) denotes the ath eigenvalue of the harmonic
oscillator Hamiltonian 4 in (1.30) acting on L2(R?). We thus have

Tr [f/ (ﬂ (th —n- 3R‘2))] Zf ( ( R %w — - 3R—2))
+ Z ! (ﬂ (ea(h) - 3R—2)) 2.18)

a>o

for any ap € N. If we choose g ~ 1 such that ey, (h) — p — 3R~% > w and use that
If ()] < x 73 for x — 0, we see that the first term on the right-hand side of Eq. (2.18) is
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at most of the order (,Ba)sz)_3. Our assumptions on R imply (,8a>2R2)_3 < (,Bw)_3.
To treat the second term, we recall that the eigenvalue wn of h is g(n)-fold degenerate,
where g(n) = (n+2)(n + 1)/2. Hence, for an appropriately chosen integer my > 0, we
can write the second term on the right-hand side of Eq. (2.18) as

Z 1 (/3 (ea(h) — - 3R*2)> = Z g(n) f’ (lg (a)n - 3R*2>)

o>

1 o0
> 7% fo x? f(x)dx. (2.19)

To obtain the last line, we used that the sum in the line above can be interpreted as a
Riemann sum approximating the integral in the last line, as well as the bound e, (h) —
i —3R"2 > w. We now collect the results of Egs. (2.17)—(2.19) and obtain

w1 (12058 < (020 )]0 () 20

as an upper bound on the first term on the right-hand side of Eq. (2.16).
It remains to give a bound on the second term on the right-hand side of Eq. (2.16). Us-
ing the Weyl asymptotics [45, Satz XI] for the eigenvalues of the Laplacianin A(R, 2R),

one sees that
2p2 2/3
_ w’R Ca
eo (W aag) =1 —3R72 2 — (2.21)

holds for some appropriately chosen constant C > 0. This allows us to estimate the
second term on the right-hand side of Eq. (2.16) by

Tr[f<ﬂ<h§£S2R_M_3R—2>>] Zf< ( W2 R2 C:_zﬂ))

R3
< W/ x'72 £ (x)dx. (2.22)
0

In combination, Egs. (2.16), (2.20) and (2.22) yield Eq. (2.13). O

Lemma 2.2. Let f : R, — R be a nonnegative and monotone decreasing measurable
function. We also assume that

/OO f)/xdx < oo aswellas f(x) < xilforx — 0. (2.23)
0

2.2
Denote by hN = the harmonic oscillator Hamiltonian AER + 2 = 37“’ acting on

functions in LZ(B(R) ) with Neumann boundary conditions at d B(R) and choose p <
cw withc < 1. Then

R3
TG0 )] = TG = 0 £ G- -0 (5i2) @2

where h is defined in (1.30).
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Proof. Denote by hY ~  the harmonic oscillator Hamiltonian inside B(R) with Neumann
boundary conditions. Using the Weyl asymptotics [45, Satz XI] of the eigenvalues of
the Neumann Laplacian —AI;I g inside B(R), we see that there exists a C > 0 such that

2/3

o 3w
e (mg) = Co5 = (2.25)

for @ > 0. Choose « to be the smallest positive integer for which the right- hand side of
Eq. (2.25) is larger than or equal to @+ j¢. Our assumption j < cw implies oy < w3 /2R3,
Let hll\g = hNR &b h>R Using e, (hR) < e (h) and the monotonicity of f, the trace on
the right-hand side of Eq. (2.24) can be bounded from above by

Zf(ﬁ(ea(h) M))<Zf(ﬁ(ea(h) m+ 3 (8 (e (1Y) = 1))

a=1 o>
(2.26)

The asymptotic behavior (2.23) of f at 0 and u < cw with ¢ < 1 imply that the
first term on the right-hand side of the above equation can be bounded from above by
a0 f (Blw—p)) < 0'/2B71R3. Since w'/?~1 « B3/2, this error term is much smaller
than R3p3/2

Next, we investigate the second term on the right-hand side of Eq. (2.26). The agth
eigenvalue of h% is bounded from above by

eay (M) < €4y (h) S way” S 0¥?R. (2.27)

To obtain the second inequality, we used that the eigenvalue wnofhis(n+1)(n+2)/2-
fold degenerate. On the other hand, ey (h> R = M - © which is much larger than

—1/2

the right-hand side of Eq. (2.27) by the assumption w << R. Hence, the second term

on the right-hand side of Eq. (2.26) can be written as

3 (e () <)) = 1 (e (20) - )

a=0

L5 (e () w) e

a>op

It remains to estimate the second term on the right-hand side of Eq. (2.28). We invoke
Eq. (2.25) and the monotonicity of f to find

T ) =) = 2 (05 - 0)

,3%/2/ F(x)/x dx. (2.29)

To arrive at the second line, we used i < cw and the fact that the sum in the first line
on the right-hand side can be interpreted as a Riemann sum approximating the integral
in the second line. This proves the claim. O
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Lemma 2.3. Define p via the equation

1
D —
Tr| 1 (th < A) W = Nth (230)

(with Ny, defined after Eq. (1.15)). Then

e~ BA/A
OSM—MOSw( 5+ BP0’ R o + (Bw)? (Nth—N[%f)) 2.31)

holds. Here Ntic denotes the expected number of particles in the grand canonical thermal

cloud, defined in (1.31).

Proof. Since ey (h) < e4 (h r)» the chemical potential can only increase if we cut out
B(R) and impose Dirichlet boundary conditions at d B(R). Since the cut-off A also
causes the chemical potential to increase, we have u > .

In order to find an upper bound on © — o, we start by estimating the influence of
the cut-off A and write

1 1
Tr IL(hD >A)— - 23
SRS R ot A
ea(th)>A

To be able to proceed, we need a rough upper bound on the chemical potential. Certainly it
cannot be larger than the lowest eigenvalue of hg r- A simple trial state argument gives an

upper bound < w? R? on this lowest eigenvalue and thereby on . Since R < rw~!g71/2,
this implies u© < A /4 for A/T large enough. Hence
! < 2P e (12) 2 (2.33)

A (i2e)=) _y

which holds as long as (1 — e *A/")~1 < 2 and e,(h2) > A. Using Eq. (2.33),
Eq. (2.32), and the inequality e, (h R) > eq(h) with h defined in Eq. (1.30) we see that

Tr | 1 (hg o> A) < 20 PAA T [e—ﬂhijk/z]

eﬁ (th_M) -1

<2 FMATy [e*ﬂh/z] (2.34)

holds. The trace on the right-hand side of the above equation can be bounded by a
constant times (Bw) >, and hence

1 1 —BA/4
Tr| ————— | = Tr |1 (A2 = A) —— g
eﬂ(hzru) 1 eﬂ(h ® /L) _ (Bw)

(2.35)

which estimates the effect of the cut-off A.
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It remains to quantify the influence of the boundary conditions at d B(R). Together
with Egs. (2.30) and (2.35), an application of Lemma 2.1 with the choice f(x) =
(e* — 1)~ ! tells us that

Ng>Tr| — 1 |0 e P o[—1 Y_o L
= SIS R—1) _ a ( (Bw)? ) - </32w3R2> B (,33/2) )
(2.36)

Letus have a closer look at the first term on the right-hand side of Eq. (2.36). By convexity
ofx = (¢* — )" land e*/(e* — 1)?> > 1/(¢* — 1) for x > 0, we have

P R—10)

(eﬂ<h§R—uo) _ 1>2

1 1
Tr{ } = B — o) Tr
o

WSp=m) _ 1 PUg—n0) _

1

> — T —
> P — o) Tr P

} . (2.37)

Using that 119 < 0, we know from Lemma 2.2 with the choice f(x) = (¢* — 1)~! that

1 R3
Tr [—} = Tr[L(h = w) f (BCh — po)] - O <W> (238)

P R—10) _ 4

holds. Note that the trace on the right-hand side of the above equation equals Nt%]c ~

(Bw) 3, the expected number of particles in the grand canonical thermal cloud. It dom-
inates the error term in (2.38) if R < A~ B —1/2 ith A small enough. In combination,
Egs. (2.36)—(2.38) thus imply (2.31). O

Lemma 2.4. Denote by

1

_— , 2.39
NI (2.39)

o2 = | 1 (2 = A)

the one-particle density in the grand canonical ensemble in Region 3 with cut-off A and
let the chemical potential i be chosen as in (2.30) such that

fR 3 02 (¥)dx = Nin. (2.40)

Assume that e PA* < Bwand BwIn N < 1 holds. Then, forw™ /> « R < ro~1g~1/2
with A > 0 small enough,

1
D.A
sup 0<% (X) < ——. (2.41)
xeR3 =K 133/2

Proof. We start by noting that we obtain an upper bound on QE’];\ (x) if we drop the
cut-off A on the right-hand side of Eq. (2.39). To be able to continue, we need an upper
bound on the chemical potential ; which we are going to derive now. Lemma 2.3 tells
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us that ;& — g is bounded from above by the right-hand side of Eq. (2.31). Since ng < 0
the same expression also bounds u, that is,

12,3 R e_ﬁAM
w< +,3 / —5 + B2’ (N — N§) . (2.42)

The first term on the right-hand side of Eq. (2.42) is much smaller than w because
R > @ V2. The second term is smaller than Aw?R? because R < Aw_lﬂ_l/z. For
the third term we have 8~'e #2/4 « »? R? by assumption and with Lemma A.2 the
fourth term can be estimated by B2w3 | Ny, — Nic| S w(BwinN) 172 4 w(BwIn N). This
is much smaller than Aw? R? because of w>R? > w and our assumption BwIn N < 1.
We conclude that & < Aw?R? holds.

Let V(x) = “’24"2 — 2—‘” — . By choosing A small enough, the upper bound on u«
above allows to conclude that V(x) > 0 holds for |x| > R. Using the Feynman—Kac
formula, see e.g. [4,41], we have

1
el3 (hDR M) 1

()= e P )
a=1
00 Ba
=Y [1a@ew <— /0 V<q<s>>ds) AWy (q)
a=1

(2.43)

forall x, y € B(R)°. Here dW, , denotes the Wiener measure on paths with startpoint
x and endpoint y and 2 is the set of those paths that do not leave B(R)®. By 1q(q)
we denote its characteristic function. Since V (x) > 0, the exponential function in the
second line on the right-hand side of Eq. (2.43) is bounded from above by 1. We can also
drop the characteristic function of €2 in the Wiener integral to obtain an upper bound.
Together with Eq. (2.43) this implies

———— ) =) PR y) (2.44)
S |V EL

for all x, y € B(R)C. Here %2 (x, y) denotes the heat kernel of the Laplacian on R3
which is bounded from above by (47t,3a)’3/ 2 see e.g. [24]. Hence,

1 1 V21
—— |,y < (—) — (2.45)
eﬂ(hgk_") —1 Anp o; o/

which proves the claim. O

2.3. The thermal cloud. With the above preparations at hand we start our discussion of
the free energy of the trial state in Eq. (2.11) by considering the part representing the
energy of the thermal cloud. In terms of the spectral decomposition of the density matrix

f‘E’RA this energy can be written as
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i o (P, (HDp+ Vas) F¥a)
Tr [(HIZ)R * V33) F?RA] =D o (FU,. Fy)
o> o

a=1

(2.46)

Bearing in mind that all eigenfunctions W, of H” & can be chosen to be real-valued, we
integrate by parts once to rewrite the kinetic energy for the ith coordinate as

/ FUaV2FW,dX = / [F? (waVPu,) - w2 iF?P]dx. @47
R3Nlh R3Nlh
where dX is short for d(xy, ..., xy,,). For the energy of a single W, this implies
Ntn 2.2
W7X; 3w
<F\Ifa, Z(—Ai+ 4’ _7>+ Z uy (X — xj) F\I’a>
i=1 1<i<j<Np
Nin 2.2
_ 5 N 3_a)
_/Wh F%Z Aj+— > | | e
R i=1
=EqYq
[ N
+H| DY VF?+ Y oy —x)F | W (2.48)
i=1 1<i<j<Np

and the whole energy can be written as
Tr [ (H2 +Vas) P23 | = Tr (H2,r23)
o fR3Nm ‘1’5 [Zﬁhl (ViF)? + Zl§i<j§N[h uN (i — xj)Fz]

+ A
¢ | F W, 2

a=1

(2.49)

The following Lemma provides a lower bound for the norm of FW, and thereby an
upper bound on the second term on the right-hand side of Eq. (2.49) as long as (w +

A)32q Nb3Nt%1 is small enough. We need the cut-off A in the definition of the state f‘E’RA

in the proof of Lemma 2.5. It could be avoided if we knew that the L*(R3)-norm of the
eigenfunctions of the operator 42 , are bounded independently of the energy, which we

expect to be true. (Compare with the result in [19] for 2 on the whole space R3.) The
bound would most likely grow with R, however, which would need to be quantified.
We do not have such a bound at our disposal, and therefore need the cut-off. It will be
chosen such that o < T < A holds.

Lemma 2.5. There exists a constant C > 0 independent of « such that

|FW, |2 > 1 — C(w+ N ?ayb®Nj,. (2.50)
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Proof. Spelled out in more detail, the norm of F W, reads

2 _ 2 C—x:)?
| FW® = fR o 1Yel” T foti —xpax. 251)

I<i<j<Nn

We define np(x) =1 — f) (x)? and estimate

2 2
|F ¥l z/l;wmw 1= Y mi—xp|dx @5

1<i<j<Na
=1 N (2) d
= " M (x = y)oy, (x, y)d(x, y),

where QES: (x,y) denotes the two-particle density of W,. We use the fact that the

W, are symmetrized products of one-particle orbitals to conclude that QEI? ) (x,y) <
oy, (x)ow, (y) holds, where gy, is the one-particle density of W,. This allows us to
bound the integral on the right-hand side of Eq. (2.52) in the following way:

/ m(x — y)o§ (. yd(x, y) < / My (x)dx f 0w, (y)*dy. (2.53)
RO R3 R3
s%asz

To obtain the bound for the integral of 7, we used its explicit form and the lower bound
Ffo(xD) = [1 — a/|x|],, see [28, Appendix C].

Let us have a closer look at the integral over the squared density on the right-hand
side of Eq. (2.53). Denote by {go}.)};?ozo a complete set of eigenfunctions of hg g and
estimate

2
4
2 D 2 2 D
/;@3 ow, (x) /l‘@ ZWIW%WJWJ (x) = N Jsgg @) LARY)
J ej(h2 <A
(2.54)

In the above equation ¢ (hg r) is the jth eigenvalue of hg - By the Holder and Sobolev
inequalities and the normalization of the functions (p}), we have || 90}) 43 < V(plj) 1374
On the other hand, ||V<p}?|| < Bw/2+ej(h2)'* < Bw/2 + A)'/2. This implies

/N ow, (X)%dx < Ni (0 + M) (2.55)

Together with Eqgs. (2.52)—(2.53) this proves the claim. O

Next we analyze the numerator of the second term on the right-hand side of Eq. (2.49).
We compute

Ntn

ViF(x1,...,XN,) = Z

=1
I#i

F(xt,...,xny)

v — X;). 2.56
G — 1) Jo(xr = xi) (2.56)
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The square of this expression is given by

2

ViFP =3 F—z IV £ — x)P?
I=1 fb(xl — Xi)
I£i
F2
y VIl = x)V — x; 257
+k;l fb()Cl — xl)fb(xk _ fh(xl Xi ) fh(xk X ) ( )
I ki
o

These terms need to be inserted into the numerator of the second term on the right-hand
side of Eq. (2.49) and we start with the first term on the right-hand side of the above
equation. Introducing the function £(x) = [V fp (x) + 5 v N (X) fp (x)? and noting that
0<fp<land) 7, )Lag\l,)(x y) = Q(z) (x,y), we obtaln

>R

(0.¢]
2 2 g2
A f { Vipxi —xi)| +uonvxi —x;)F }‘IJ dX

a=1 ‘ 1<z§:<Nh R3Va | S (xi _xj)2 [ l ’ ] l ! “

<2 / 5(x =)o (x M, ¥). (258)
>R
Similarly, the off-diagonal terms in Eq. (2.57) are bounded from above by

6 fR 0 (8. . DIV fo(x = IV foz = yld(x. 3. 2). (2.59)

Combining this with Egs. (2.49)—(2.50), we obtain for an appropriately chosen constant
C > 0and C(w+ A)¥?ayb® N3 < 1

i A
Te [(HD +V ) I‘D’A] <Tr (HD’AI‘D ) + 2.60

as an upper bound for the energy of the thermal cloud, where
— _ (@)
a=2 [ st= el i)
RO =R

6/Rg IV s = DV o — ) 0a (e, DA .2 (26D)

>R

With the help of Proposition A.2 and Lemma 2.4, one readily estimates the first term on
the right-hand side of Eq. (2.61) by

@ N an N
/ £ = o (. DALy S 3 /R ok SUEL Qe
4rzaN uy (0)dx

=N Talsb
b

The terms below the curly brackets are obtained from the explicit form of f;, see [28,
Appendix C]. To obtain the final bound we used b > cay for some ¢ > 1. Note that we
assumed e P24 < Bw and BwIn N < 1 in order to be able to apply Lemma 2.4.
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The second term on the right-hand side of Eq. (2.61) can be treated with a rough
bound that we derive now. Let a, and a denote the usual creation and annihilation

operators on Fock space corresponding to an eigenfunction g2 of hP - An application
of the Cauchy-Schwarz inequality tells us that -

2

1
a(y.2) = Y g 2 e Oy 920 )

o],002,03 oeSs

(3)

X (aal amaw}a(,(_gao,zao(1 )FD,RA

Z 903)?,(x)zf/)l?z(y)zfﬂm(z)2(aa1 azaagaa_gaazam)rg,{" (2.63)

o],02,03

where S3 denotes the group of permutations of three elements. Using abc < %(a3 +b3+
3 ), we obtain

3 1
l(") (x Vs Z) = § Z ((’00]5)1 (x)ﬁ + gDO]lDZ (y)6 + g00]1)3 (Z)6> ( alaazamaﬂBaazaﬂll)FE‘RA
= a1,02,03 R

(2.64)
We insert this bound into the second term on the right-hand side Eq. (2.61) and obtain

/R9 IVfx =V fi(z — y)IQ A(x, Y, 2)d(x, y,2)

>R
3 : D 6
<N ([vneie) s @ e
ea(h2p)<A

From Sobolev’s inequality we infer that H(pa ”LG(R*) < 3w/2+eq (hP ~p) = 3w/2+A. We

also have f]R3 |V fp(x)| dx < ayb. Combining this with Egs. (2.60)—(2.62) we finally
obtain

_ N
Tr [(H2p + Vs ) 20 | = Tr (HDr230 ) + € <“g3/2th + A3a12Vb2N31) (2.66)

for some appropriately chosen C > 0 as an upper bound on the energy of the thermal
cloud.

Next, we investigate the entropy of the thermal cloud. To that end, we use [39,
Lemma 2] which we spell out here for the sake of completeness.

Lemma 2.6. Let I be a density matrix on some Hilbert space, with eigenvalues Ay > 0,
a > 0. Additionally let { Py}, be a family of one-dimensional orthogonal projections
(for which Py Py = 84 o Py need not necessarily be true) and define [ = Dy raPo
Then

() = ST) —1In (| Xy Pel]) - (2.67)
Since 0 < F < 1 we have
o0
FY ) (FVY,
S YOIl (G P2 (2.68)
L F 220
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Equation (2.68) together with Lemmas 2.5 and 2.6 show that
~78 (F20) = =75 (12) + 0 (T A 2ant?N3) (2.69)
holds (as long as (w + A)3/2aszNt%1 is small enough).
What remains to be done is to get rid of the Dirichlet boundary condition and the
cut-off in the canonical free energy F];I’QA (B, N,w) =Tr [H]Z)RFE’RA] — TS(F?’]?) of

the ideal gas. For that purpose, we will first relate it to its grand canonical analogue
where explicit formulas are available. Using Corollary A.1, we can bound the canonical
free energy from above by

_ D _
F2 (B, N, @) < £ Tr []1 (h'gR < A) In (1 _ A2 “)>] + 1tNip + O(T In Nip)
(2.70)

where the chemical potential x is chosen as in (2.30) such that the particle number of
the grand canonical Gibbs state associated to ]l(hE R = A)hE & €quals Ny, In order to
replace the chemical potential u by 1y we use the convexity inequalities

%Tr []1 (th =< A) {ln (1 - e_ﬂ(hgk_#)) - (1 - e_ﬂ(hER_M))H

< (o — ) Tr [11 (h2k = 2) ;}

SE2r—10) _

PH2 1)

2
(eﬁ<h'§R—u) _ 1)

To bound the last term from above, we can drop the projection ]l(hg r < A). Moreover,
since i < Aw?R? (as argued in the proof of Lemma 2.4) and th > w’R?/4 —3w)/2,
we have th — > c(th + w) for a suitable constant ¢ > 0 for small A and large wR2.

< (o — WNw+ Blto — W Tr | T (h2 < A) @71)

Since the eigenvalues of hE r are larger than the ones of £, this implies that

PHER—1) |: oCBh+w)
Tr

2
(eﬂ(th—M) _ 1)

Next, we estimate the influence of the cut-off. To do so, we use the same argumentation
as the one in the proof of Lemma 2.3 that leads to Eq. (2.35). We find that

_g(nD _ —BA/A
Tr []l (hER > A) In (1 —e B(n2% uo))” <¢ ; (2.73)
- (Bw)
holds. To get rid of the Dirichlet boundary conditions at d B(R), we use Lemma 2.1 and
Lemma 2.2 with the choice f(x) = —In(1 — ¢™*), which gives

LTy [m (1 . e"g(th"‘U))}

i 1 R
< LTr [11 (h > w)In (1—e Bl MO)>]+O<W)+O<W>' (2.74)

1)2} < (Bw) 3. (2.72)

eBhta) _
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Together with Egs. (2.70)—(2.73), this implies the upper bound

FO B Ny ) = 5T [100 2 o) n (1= eP079) | o Nay

e BN/ I R3
+0 +0|—=—==)+0\|—-—=5
<ﬂ(ﬁw)3> <ﬂ3w3R2) <55/2>
Bl — M0)2>

(Bw)?

In the final step we relate the right-hand side of Eq. (2.75) to the canonical free energy
Fo(B, N, w) of the ideal gas. First of all, we note that we can drop the spectral projection
1 (h > w) in the first term on the right-hand side of Eq. (2.75) at the cost of an error of
the size ' In(1 —efH0) < p~11In Ngc < B~ 'In N. Secondly, we add the missing term

o No whichis O(T). Finally, Corollary A.1 tells us that | Fo (8, N, w)—F; (B, N, »)| <
T O(In N). Together with Eq. (2.75), we conclude that

D (8. No. ) < Fo(B. N, @)+ O 1 + 0 R3 L0 e—PA/A
>R > 1Vth, = 1o ’ ’ ’83(1)3R2 ﬂs/z ﬁ(ﬁa))3
» Bp — 120)*

oo (5

We combine Egs. (2.66), (2.69) and (2.76) to find the final upper bound for the
contribution of the thermal cloud to the free energy (2.11) of the trial state. It reads

Tr [ (HOp + Vs ) P20 | = 75 (F23)

< Fy(B. N o(—Vao (BN oo (Y0 (5 N
= Folp, N, @)+ <ﬂ3w3R2>+ (W>+ (ﬂ(ﬁw)3>+ (b~ )

Ry
+0 (%) +0 <%> +0 (A3a12\,b2N31) ) (2.77)

Recall that u — o was estimated in Lemma 2.3. To obtain the result, we assumed
o 12 « R < a0~ 'B71/% with A > 0 small enough, e #2/* < Bw and BwIn N < 1
as well as that A3/ 2aszNt%1 is small enough.

+O(TInNp) + O ( (2.75)

(2.76)

2.4. The condensate energy and the interaction between the condensate and the thermal
cloud. We recall that EP » denotes the ground state energy of the Hamiltonian H D r 1N

(2.2). In the following we write it as E2  (No) to explicitly highlight its dependence on
the number of particles in the condensate. The strategy here is to use existing results for
the ground state energy to relate E° r (No) to the GP energy E GP(No, ay, w) defined in
Eq. (1.6). a

If we go through the proof of the upper bound in [29], we obtain

E2r(No) < ESRP(No. ay. o) (1 +0 (No_z/3>) . (2.78)

Here E S’%D(No, ay, o) denotes the GP energy when we minimize only over functions
in HO1 (B(R)), that is, over functions that vanish outside B(R). It is therefore sufficient to
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find an upper bound for Eg;’D(No, ay, w) in terms of the GP energy ECP(Ny, ay, w)

without additional boundary conditions. Let ji, j» € C°°(R?) be a partition of unity in
the sense that j; (x)? + j»(x)? = 1 for all x € R3. We assume that j; equals one for
|x| < R/2 and zero for |x| > R and that |V (x)|> + |V ja(x)|*> < 12R~2. The IMS
localization formula (see e.g. [6]) tells us that 1 = jihj; + jahjo — |Vji]? — |V ja|?
where £ is the harmonic oscillator Hamiltonian (1.30). For the GP energy this implies

E®®(No, ay,®) > inf {<j1¢,hj1¢>+4naN / |1 (x)¢ (x)[* dx
llglI2=No R3

o*R?* 3w
+ _—
4 2

) ||j2¢||2} “12R2Ny.  (2.79)

By minimizing over jj¢ and j>¢ separately, keeping the constraint || j1¢ || + || j2¢||> =
Ny, we obtain a lower bound on the right-hand side of Eq. (2.79). Since ay ~ N~! and
w”R? > w, one easily sees that the minimum is attained if we put all L?-mass into the
function jj¢. For the energy, we therefore obtain

ESP(No, ay, @) = ESgP (N, ay. @) — 12R2No. (2.80)
This finally proves
ERR(No) < ESP(No, ay, ) + O (wzv(}“) +0 (NOR_2> , (2.81)

which is the desired bound for the first term on the right-hand side of (2.11).
The last term in (2.11) to consider is the interaction between the condensate and the
thermal cloud, given by

Tr (Vi3T'y) =/

uN(x = y)ogpa (X)oyp (y)d(x, y), (2.82)
B(R+0)¢x B(R) =Rt =R

where gpp.a is the one-particle density of the state IN*E‘RI:K defined in (2.8). Note that we
>R+{ -

have inserted the missing £ in B(R +£) again (compare with the discussion in Sect. 2.1).
When we use that F < 1 and apply Lemma 2.5, we find

QFD~/\ (x)

>R+L
o (X) < - . 2.83
oo (¥ = 77 C(w+ A aybh>N3 (2-83)

for some C > 0 and C(w + A)*>/?anyb* Ny, < 1. An application of Proposition A.2 and
Lemma 2.4 tells us that ofo.a (x) S B3/, hence
>R+{

N
Tr (Vi3Tw) < B7/*No f oy (0)dx = o~ 1/2g732 20 f v(x)dx.
lx|>¢ N Jix=enw'2

(2.84)

As already mentioned at the beginning of Sect. 2.1, we choose £ such that {Nw!/? is
larger than the radius of the hard-core part of the interaction potential. We thus conclude
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that Tr (Vi3Ty) < w‘l/zﬂ_3/2. In combination with Eq. (2.81), this yields the upper
bound

ERR(No) +Tr (VisTy) < ESP(No, ay, ) + O (ng/3)

+0 (NOR_2> +0 (a)_l/zﬁ_3/2) (2.85)

for the condensate energy plus the interaction energy between the condensate and the
thermal cloud. To obtain Eq. (2.85) we assumed in addition to o V2« R<r0! B —1/2
with 4 > 0 small enough that e #2/* < Bw and BwIn N < 1 holds, as required for the
application of Lemma 2.4. We also assumed that A3/ 2aszNt%1 is small enough.

2.5. The final estimate for the upper bound. We combine the results of Eqs. (2.77)
and (2.85). Together with an application of Lemma 2.3 and Corollary A.2, which allows
us to obtain a bound on | — |, we obtain

1
F(B,N,w) < Fo(B, N, w) + EGP(No,aN,w) +0 (m)

R} e P In N an Nin
w0 () +o () +o (57 )+ (52)

N
+0 (A3a12vb2N31> +0 (ng/3) +0 (R—g)

1 1 @’ R
+0 <—w1/2ﬂ3/2> +0 (—ﬂ2w3R4> +0 ( 5 ) . (2.86)

We assumed o™ '/? « R < Ao~ !p71/? with A > 0 small enough, e #2/* < Bo,
BwIn N < 1,b > cay for some ¢ > 1 as well as that A3/2aNb2N§1 is small enough.
To conclude the proof of the upper bound we will distinguish two cases, one where
Bw < (In N)~! and the other one where (Bw) > (In N)~!. We start with the first one.
Let us start with the terms containing the cut-off A. With the choices A ~ N° for
§>0,cay <b < w /2N~ with ¢ > 1 and the estimate (8w) ™! < N1/3, we find

0 (if—if) +0 (A3a12vb2N31) <0 (a)N35> . 2.87)

That s, these terms grow only with an arbitrarily small power of N. Moreover, A3/2ayb?
N3 < N¥/2712 « 1if § < 1/3. When we use Ny < N and Ny < N, we see that

o(52)s0(5) (o) 0 (k) o (or)

holds. Since (/360)‘3 + No < N and o V2 « R < Aw‘lﬂ_l/z the remaining error
terms are bounded from above by

N R?
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Optimization yields R = B'/2N'/3 which is in accordance with R < Aw~!871/2 as
long as BwN'/> < A, If BwN'/3 > % we choose R = Aw ™' ~1/2 instead. Putting all
this together, we find

F(B,N,w) — Fo(B, N, ) — ES*(Ny, ay, »)

-1 —1
<o |V B)T! i fo <ANTIE B (2.90)
~ 7| NBw if ANTI5 < B < (InN)~!
which is our final bound for the case S < (In N)~!.
To obtain a better bound for relatively large Bw and, in particular, to cover the case
Bw > (InN)~!, we proceed as follows. Let E(N) denote the ground state energy of
Hpy in Eq. (1.1). We use the upper bound on E(N) in [29] and estimate

F(B,N,w) < ”ﬁf_l(w, HyW) < ESP(N, ay, )(1 + O(N~?/3)). (2.91)

Since N = No+Np < No+ O ((Bw) ™) (see Remark A.1), we also have ESP (N, ay, w)
< ES(No,an, o)(1 + O(N~'(Bw)™?)). Moreover, Fo(f, N,w) 2 —w(Bw)™*,
see Sect. 1.10 and Appendix A. We therefore have

F(B,N.) = Fo(B, N, @) = EF(No,an. @) S @ (N' + (Bo) 7 + (B ™).
(2.92)

We use Eq. (2.90) if N~1/3 < Bw < AN~/3 and Eq. (2.92) for fw > AN~!/3, and
arrive at

F(B, N, w) < Fo(B, N, w) + ESP(No, an, ) + O (a)NWlS) . (2.93)

This completes the proof of the upper bound.

3. Proof of the Lower Bound

As for the upper bound, the main idea of the proof of the lower bound is to make use
of the two different length scales on which the condensate and the thermal cloud live.
Anticipating the result that their respective particle numbers are equal to those of the
ideal gas to leading order, this implies that the thermal cloud is much more dilute than the
condensate and therefore does not see the interaction to the same order as the condensate
does. For a more detailed discussion of these issues, see Sect. 1.5. The main technique to
implement this mathematically is geometric localization in Fock space which has been
introduced in [9] in the context of bosonic quantum field theory. It allows, for the purpose
of a lower bound, to replace the free energy of the whole system by a sum of two free
energies, one of a system localized in a ball with radius 2R and another one of a system
living in the complement of a ball with radius R. At this point the two systems are still
correlated, however. The overlap of the two regions comes from the fact that we have to
use smooth cut-off functions. The radius R is, as in the proof of the upper bound, chosen
such that o~ '/? « R <« w~!8~1/2 holds. In the following step, we minimize these two
free energies separately which again results in a lower bound. For this it is necessary to
drop the restriction on the particle number and work in Fock space. The minimization
procedure in the ball with radius 2R yields the GP energy (as for the upper bound we
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use the known result at zero temperature here) plus lower order corrections coming from
the entropy. In the complement of the ball with radius R we drop the interaction (it is
positive by assumption) and obtain the free energy of an ideal gas. Throughout the proof
of the lower bound we shall assume that (Bw)~" < N1/3 (ie., T < T,) as well as that
Rw!/? is large enough.

The case where No = o(N) and/or Noay = o(1) is quite simple for the lower bound
so we discuss it first. On the one hand, the GP energy is of order o(wN) in this case.
On the other hand, our interaction potential is nonnegative which allows us to drop it
to obtain a lower bound on the free energy, i.e., F(8, N, w) > Fo(B, N, ), which is
sufficient in this case. The case where Ny ~ N is considerably more difficult and will
be treated in the remaining part of this Section.

Our first task is to replace the free energy of a given state I'y by the sum of the free
energies of two localized versions of I'y and to show that this yields a lower bound.
Let ji, j» € C*(R?) be a partition of unity in the sense that ji (x)? + j>(x)> = 1 for all
x € R3 and choose j; such that it equals one for x € B(R) and zero for x € B(2R)C.
We can also assume that |V jj (x)|? + |V j2(x)|?> < 3R~2 holds. By ylsk) we denote the
k-particle reduced density matrix of a state I' on the bosonic Fock space F(H). It is
defined via the integral kernel

k
VOO e VS XL e Xg) = Tr[af - a} ay - -ayT]. (3.1)

The following well-known Lemma, see [9, 16], concerns localizations of a given state.
Because its proof is instructive we sketch it here.

Lemma 3.1. Let I" be a state on F (H) with k-particle density matrices ylsk), k> 1and
J1. Jo2 as above. Then there exist unique states I'j and I"j, on F(H) with k-particle
density matrices jiz’k ylﬁk) jig’k and jégkylsk) jéz’k, respectively. Moreover, the entropies of
these states are related by

SI) < ST+ ST p). (3.2)
Proof. Define the map
J H—>HoH, ¥ (v, 2¥), (3.3)

where H = L?(R%). That is, J splits the wavefunction into two parts, one supported in
B(2R) and one supported in B(R)®. Let A be an operator on H. We denote by T (A) the
second quantization of A acting on F(H). On basis vectors its action is defined by

T(A)a* () -+ - a* W) |R2) = a™(Ay) - - a*(AYn) ), (3.4)

where €2 denotes the Fock space vacuum. It extends to all Fock space vectors by linearity.
Let U be the unitary map that identifies 7 (H & H) and F(H) & F(H) given by

Ua* (Y1) -~ a*(Ym)a*(@1) - - a*(@n) 1)
=" (Y1) - WYn)d (@1) - d™ (0n) 121 ® Q2). 3.5)

Here {1;}7°, denotes a basis for the first copy of H and {g;}32, is a basis for the
second copy. By c¢*/d* we denote the creation operator acting on the first/second factor
of F(H) ® F(H) and 21/2; is the vacuum in the first/second factor. Having those two

operators at hand, we can define the J-extension I'; of I" by

I, =UY()IY)*U*. (3.6)
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It follows that the states
I'jy =Tr2(I'y) and T'j, =Tr(I'y) (3.7

have the desired property. Here Trj > denotes the partial trace over the first/second factor
of F(H) ® F(H). The uniqueness part follows from the fact that states are uniquely
determined by their reduced density matrices, which we are not going to discuss here.
The proof of Eq. (3.2) follows from Eq. (3.7) and the subadditivity of the entropy. O

Before we continue, let us introduce some notation. For an operator A on H let the
operator dY'(A) on F(H) be given by dY(A)|r, = ZlNzl A; where A; stands for A
acting on the ith particle in the the Fock space sector Fy with N particles. We also

define
H<zR—dT( <2R) D D ov@i—a (3.8)

N>21<i<j<N

on .7-'(L2(B(2R)) where h<2R denotes the operator (1.30) restricted to B(2R) with

Dirichlet boundary conditions. By N we denote the particle number operator on Fock
space.

Let 'y € Sy be an N-particle state. Using the IMS localization formula (see e.g.
[6]) and the fact that v(x) > 0 for all x € R3, we find

Tr (HyI'y) > Tr (h]])/]"le) +Tr (h]z)/]"sz) +Tr <VJ®2)/1—(~2)];X)2) —3NR2. 3.9)

Lemma 3.1 tells us that we can bound the entropy of I'y by the ones of I'j, and I',, the
localized states related to I"y. It also allows us to write the energies in Eq. (3.9) in terms
of I'j, and I' j,. This implies

Tr (HyTy) — TS(Ty) = Tr (H ZRFJI) —TS(I},) +Tr (dT (th) rjz)
~TS(T;,) —3NR? (3.10)

with hD = g the operator /2 in (1.30) restricted to B(R)¢ with Dirichlet boundary conditions.
The states I' j, and I";, are related via the fact that they both are constructed by localizing
the state I . In the next step we will minimize over each of them separately which results
in a lower bound. We will also drop the restriction on the particle number. To do so, we
have to introduce a chemical potential (and subtract it again).

The intuition from Sect. 1.5 tells us that only the condensate is affected by the inter-
action to leading order. Since the interaction energy per particle inside the condensate
can be expected to be of order w, while —p g ~ ﬂ_4w_3 is much smaller when Ny ~ N
(see Sect. 1.10), the chemical potential p for the interacting system will be of order w,
too. In fact, in the GP limit the GP chemical potential uS" = uOP(Ny, ay, w), defined
by

GP
1SF (N, ay, 0) = aN (No, an, w)
ESP(Ny, an, o) 47m1v 4
— N /‘quOaN(x)‘ 3.11)

is the correct choice for . We note that because of scaling [see Eqgs. (1.3) and (1.7)]

wO? = wuSP(1, ay, 1). In particular, uS% ~ o for fixed @, > 0. The chemical potential
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1OP necessarily also appears in the thermal cloud, but as we will see below, this does

not affect its free energy at the level of accuracy we are interested in.

Using the explicit form of the one-particle density matrices of I'j, and I'j, (see
Lemma 3.1), we check that Tr(yrjl +yr ,.2) = N holds. Together with Eq. (3.10), this
implies '

Tr (HNTw) = TS(ON) = Tr [ (H2yp — nOPN) T, | = TS (1)) = 3N R

+Tr [(dT (th) - MGPN) rjz] —TS(}) +uPN.
(3.12)

From here on we estimate the two contributions on the right-hand side of Eq. (3.12)
separately, and start with the first line.

3.1. The condensate. For the minimization problem inside B(2R) we take a small
amount of the kinetic energy to control the entropy, which results in a lower order
contribution. The minimization problem for the remaining part of the energy then fol-
lows from the results in [29] for the ground state energy. Let 0 < ¢ < 1. From the
positivity of the interaction potential v, we conclude that

Tr [ (H2 = uR) ) | = 7 (1)) = (1 = Tr [ (B — "R ) T, |
+eTr [(dT (h22R> - MGPN) Fjl] —T5(ry,). (3.13)

We will later choose € such that € < 1 holds.

We start by considering the first term on the right-hand side of Eq. (3.13). We denote
by E 22 » (M) the ground state energy of the Hamiltonian H <Dz r (3.8) when restricted to
the M-particle sector of the Fock space. Also, let E(N) be the ground state energy of
the Hamiltonian (1.1). By the variational principle for the energy, we have E Ez r(M) >
E(M) for all M > 0 which allows us to get rid of the Dirichlet boundary conditions at
0B(2R). In particular, it implies

D GP . GP
Tr[(HSZR n )FJI]EOS%N{E(M) " M]. (3.14)
To bound the infimum on the right-hand side of the above equation, we distinguish two
different regimes for the particle number M. This is necessary because we cannot relate
E(M) to the GP energy (1.6) if M is too small.

We first consider the case where M < Ny. Choose § > 0 such that § < 1 and still
8No > 1 and assume M < §Np. When we drop the positive energy E (M), we obtain
the lower bound

EM) — uS"M > —uOPsNy. (3.15)

Since the term on the right-hand side is of order o(wNp) it is not important for the
minimization on the right-hand side of Eq. (3.14). For 6Ny < M < N we apply [29,
Thm. IV.1] and obtain E(M) > EGP(M, ay,w)(1 — o(1)). Together with Eq. (3.14),
Eq. (3.15) and the convexity of the map No — ESP(Np, ay, w), this proves the lower
bound
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T (M2~ nR) 0y ) 2| min (E (M. ay. o) = M) —o(@N)

> E%°(No, ay, ) — pFNo — o(@N) (3.16)
for the energy inside B(2R).

Remark 3.1. Let us make a short remark concerning the grand-canonical lower bound
(compare with Remark 9 in Sect. 1.8) in which case one cannot restrict attention to
M < N: In this case we can use the superadditivity of the energy E(M) and [29,
Thm. IV.1] to observe that for n € N with n ~ Ny we have E(M) > Mn~'E(n) >
Mn~'ESP(y, an, w)(1 — o(1)). Choosing = O(Np) large enough such that
ESP(, ayn, w) — uOFn is larger than a constant times wn, one checks that values of
M with M > n are not relevant for the computation of the minimum in Eq. (3.16). The
rest of the argument remains unchanged.

Next, we estimate the contribution coming from the entropy in the region B(2R). We

use Tr[NFjl] < N to see that the term in the second line of Eq. (3.13) is bounded from
below by

eTr [(dT (h';m) - MGPN] r,-l) —TS(T})

> %Tr |:ln (1 — e_ﬁ5<h22R+gw))i| — €N (%w + MGP) ) (3.17)

Note that we have added and subtracted a chemical potential of size —%w. To bound
the first term on the right-hand side, we note that the hEz  1s bounded from below by

—AEZ R %w Using the Weyl asymptotics [45, Satz XI] of the eigenvalues of —AEZ R
we see that there exists a constant C > 0 such that the ath eigenvalue of this operator
satisfies ea(—AER) > C(a+ 1)2/3/R2. This allows us to estimate

Tr [m (1 - e‘ﬁg(’@”*g‘”)ﬂ > Tr [m (1 - e‘f’g(‘AEZR)ﬂ

>3 In (1 - e*CﬂE“”R’z) : (3.18)

a>1

The last sum can be interpreted a Riemann sum approximating the corresponding inte-
gral, and one readily checks that it is bounded below by —O(R3873/2¢73/2). That is,

D GP R’
€Tr [(dT (hSZR) — N] 1“,-1) = TSM) 2 =g — N (19)

Together with Egs. (3.13), (3.16), and (3.17) this yields
Tr [(HEZR — MGP]V) r,-l] —TS(T)) = (1—e) [EGP(NO, ay, w) — MGPNO]

R3
—o(wN) — O (weN) — O (W)

(3.20)

as a lower bound for the free energy inside B(2R).
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3.2. The thermal cloud. Next we consider the terms in the second line on the right-hand
side of Eq. (3.12). Explicit minimization shows that

Te ((dT(hQR) — MGPN) r,-z) — TSI}
> LTy [m <1 - e‘ﬁ(”ER“‘Gp)ﬂ . (3.21)

To relate the right-hand side of Eq. (3.21) to Fy(B, N, w), we first need to replace
18P by 1o, the chemical potential of the ideal gas leading to an expected number of
N particles. After the chemical potential has been replaced, we have to get rid of the
Dirichlet boundary conditions in the formula for the grand canonical free energy, and
replace it by its canonical version.

To replace O by 110, we use convexity to bound

Tr [m (1 - e‘ﬁ("gk‘“op)ﬂ T [m (1 —e’ (hER_“O)ﬂ

1
> Buo — nSP) Tr [—}

P21 _

PUZr—10) _ |

1
> B — uS) Tr [—}

P2 =1

— B0 — n)2 Tr
(e 1)’

(3.22)

By arguing asin Eq. (2.72), we see that the last trace is bounded by O ((Bw) —3). Itremains
to get rid of the Dirichlet boundary conditions in the various terms in Eq. (3.22). To that
end, we use that the oth eigenvalue of hE g is bounded from below by e, (hE r) = eq(h).
For the second term on the left-hand side of (3.22), this implies

Tr [m (1 _ e*ﬂm?rw))] > Tr [m (1 — e_ﬂ(h_“"))] . (3.23)

Note that the above bound is rough in the sense that the right-hand side includes the grand
canonical potential of the condensate. The latter is negligible in the limit considered,
however. The first term on the right-hand side of Eq. (3.22) is proportional to the particle
number and hence we have to be more careful. We use ¢, (hE r) = eq(h) fora > 1 and
eo(hP R = # — 37‘”, which avoids adding the expected number of particles in the
condensate, and find

1 1 1 252
TF[W}STF[HU’E”)W—O)_JJFOG o °R ) (3.24)

Note that the first term on the right-hand side of Eq. (3.24) is Ntic, the expected number
of particles in the grand canonical thermal cloud. Combining Eqgs. (3.21)—(3.24) and
using that ;o — uS?| < w we find
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Tr ((dT(th) — MGPN)FJ-Z) —TS(T},)
= (1= )] (1 )
— 0B 20 H - 0B o 'RTY). (3.25)

It remains to replace the grand canonical free energy by the canonical one, and Nt%lc
by Ny,. Corollary A.1 tells us that the difference of the canonical and the grand canonical
free energy is at most of order —7 In N. Moreover, | Ny, — foﬂ < (Bw)32(n N)/2 +

(Bw)~ ' In N by Corollary A.2. We therefore have

Tr ((dT(hQR) - MGPN) rjz) —TS(T'}) > Fo(B. N, w)

1 1
S G R

(In N)1/2 In N
-o(amn)-o(5) o

as a lower bound for the free energy in region B(R)°. Note that we have added the
additional negative term g Ngc on the right hand side.

3.3. The final estimate for the lower bound. We combine the results from Egs. (3.12),
(3.20) and (3.26) and the fact that ESP(Ny, an, w) — uSP Ny = O(wN) to find

Tr(HyTy) — TS(Ty) > Fo(B, N, ) + ES*(No, an, w) — o(wN)

R3
-2

1/2 1/3

To obtain the result we assumed that Rew!/? is large enough, and used that (Bw) ™' < N
to dominate some of the error terms by others. The optimal choice of the parameters R
and € turns outtobe R ~ w 1/2N1/8(Bw) /10 ande ~ N~V/*(Bw) /3. The three terms
on the second line of the right hand side of Eq. (3.27) are thus bounded by wN?23/?*. In
particular,

F(B,N,w) > Fo(B, N, w) + ES*(Ny, an, w) — o(wN). (3.28)

This completes the proof of the lower bound.

4. Proof of the Asymptotics of the One-Particle Density Matrix

In the following discussion, we assume that Ny ~ N and Nay > cw V2 ie. ay, > €

for some € > 0 holds. The case where one of these conditions is not fulfilled will be
taken care of at the end.

Assume we are given a sequence of states 'y with reduced one-particle density
matrices yy such that

Tr[HyI'Ny] = TS(Ty) = Fo(B, N, w) + ESP(No, ay, w) + o(wN) 4.1)



A. Deuchert, R. Seiringer, J. Yngvason

as N tends to infinity. Choose two functions j; and j, as in the proof of the lower bound,
satisfying ji (x)2+ j2(x)? = 1 forall x € R3, ji(x) = 1 forx € B(R) and j;(x) = O for
x € B(2R)¢, and also |V ji (x)|? + |V j2(x)|* < 3R™2. Using Egs. (3.12), (3.13), (3.20)
and (3.26) and the choice of parameters from Sect. 3.3, we see that

o(@N) > Tr [(HQZR _ MGPN) Ty j,] — ESP(Ny, ay. ) + uSPNo 42)

holds. The operator H]<)2 g Wwas defined in Eq. (3.8), ,LLGP is given by (3.11) and the
state 'y j, is related to 'y in the way described in the proof of Lemma 3.1. Moreover,
Egs. (3.12) and (3.20) together with the fact that ;toNo < O tell us that

o(wN) > Tr [(dT (hIz)R) — MGPN> FN,jz] -TSs (FN»jz)
- %Tr [ln <l - e_ﬁ(h_”"))] + (MGP - MO) N, 4.3)

where also I'y j, is related to I'y in the way described in the proof of Lemma 3.1. Note
that we have the grand canonical free energy on the right-hand side of Eq. (4.3) instead
of the canonical free energy, which is allowed by Corollary A.1 in the Appendix.
Equations (4.2) and (4.3) will be used to deduce the desired bounds on yy. As a
first step we will derive asymptotic expressions for the one-particle density matrices of
Iy, j, and I'y j,, that is, for jiyn j1 and joyn j2, respectively. Afterwards, we consider
the “off-diagonal” contribution coming from jiyy j» and jpyyji and show that their
trace norm is of order o(N). As one would expect, jiyyji turns out to be close to

NolP Noan) (BT Noay | a0d j27n j2 is close to y,0 — Nolgo) (vol-

4.1. The bound for jiynji1- To derive a bound for jjyy ji, we make use of existing
results [25,26,38] on the convergence of the one-particle density matrix of approximate
minimizers of the ground state energy functional to the projection onto the GP minimizer.
The main difficulty to overcome is that the particle number of the state Iy, ;, may
fluctuate, that is, it is a state on the full Fock space.

As in Sect. 3.1 we choose 0 < § < 1 such that still §Ng >> 1. Let Py be the pro-
jection onto the Fock space sector with M particles. Keeping in mind the normalization
Tr[['y, ;] = 1, Eq. (4.2) can be written as

N
o@N) = Y Tr H (HEZR _ MGPM)—(EGP(NO, ay, ) — MGPNO)} Pyl PM] .
M=0

(4.4)
Let us again distinguish two cases: For 0 < M < § Ny we drop H <Dz  to obtain a lower
bound and use ,uGPSNo < wNy to show that there is a constant C; > 0 such that the
expression in the curly brackets in the above equation is bounded from below by Cw Ny.
In the case where 6Ng < M < N, we invoke [38, Eq. (101) and Lemma 4] to see that
there exists a constant C; > 0 such that the summand in Eq. (4.4) is bounded from
below by

Tr [Pyl Pu] {ES (M. an, @) = EF (No, an, @) = (M = No)

2
- o(a)N)}. 4.5)

wC GP
+ 7 HVPMFN,_,'I Py — MPMaN
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Here YPuTw.j Pu denotes the one-particle density matrix of the state PyI'y j, Py
(Tr[PuTwN,j, Py 1)~ It is normalized to have TI‘[]/erjl pyl = M.By PISSN we denote

the projection onto the GP minimizer qbl May . This estimate is in fact uniform in May
for M in the range we consider.

We shall use the strict convexity of M — E GP(M, ay, w) in order to obtain a lower
bound on the ﬁrst three terms in the above parentheses that is strictly positive for M # Nj.
Using that 6P EGP(NO, ay, w), as well as the convexity of p f |V\/—|2 we
deduce that

ES*(M, an, ®) — ES*(No, an, @) — uF (M — No)
2
> dray /R (857, 002 = 950 4, (00?) v, (4.6)

For a lower bound, we pick s > 0 and ¢ € R and estimate

/ (¢M ay (x) _¢No ay (X)Z)z dr = / (¢M aN( ) - d)N() ay (x)2)2 dx

[x]<s

4
zzrfl (@SF,, (0245, () )dx—gtzs?
%))

Since

5P, (02dx <5 / 6P, (0| dx

|x[=s

<45 202 (EGP(M, ay, o) + %Mcu) (4.8)

this implies

2
/R3 (¢1(l;/11,)a1v (X)Z - ¢NO ay ()C)2> dx

> 2t (M — No) — 8]ts 20> (EGP(M, an. )+ EP(No, ay, w) + 3(M + No)w>

4
_ ?”1%3. (4.9)

After optimizing over s and 7, we thus obtain the lower bound

1 (3)5/2 3 M — No|"/? 4.10)
—_— — w . .
147 \7 (ESP(M, ay, w) + ESP(No, an, o) + 3(M + Noyo)'*

In particular, with (4.6) we conclude that
M — N, 7/2
ESP(M. ay. @) — E (No. ay. @) — uS (M — No) = 0¥ 2ay L= NL g 1y

(M + No)3/2°
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Putting all this together, we obtain

o(N) > Ny Z Tr [PMFN,j| PM]+ Z TI'[PMFN’]'IPM]
0<M <8N SNo<M<N

12 1M = No|"/?

x |w'/“ay ———s

(M + No)3/2

2
1). 4.12)

1 GP
+ M HVPMFN,]'I Py — MPMaN

Next, we write jiynji = Y py—o Tt [PuTn.j, Pu] ¥pyry,;, Py and estimate the trace
norm difference of jjyn j1 and Ny P]%;N in a first step by

Livwir = NoPSE | < No(l+8) 37 Te[PuT., Pu]

0<M <8Ny

+ Z Tr [PMFN,./] PM] H YPuTn,j, Pu — MP/SZN )
SNo<M<N

+ Z Tr [PuT N, j, Pu] (MPAC/}EN - NOP]E’}OIZN)
SNo<M<N |
4.13)

Eq. (4.12) tells us that the first two terms on the right-hand side of the above equation
are of order o(N). For the term in the last line, we insert Ny P/SEN — Ny P/S];N in the
obvious place to see that it is bounded from above by

Z Tr [PuTN,j, Pu] (MPA(;;EN - NOpz%DaN>
SNo<M<N 1
< > [Pl Pl [IM - Nol+ No | PR, — PEE
SNo<M<N

1} L (414

To bound the right-hand side of Eq. (4.14), we choose 0 < ¥ < 1 and split the sum into
two parts, one where |M — Ng| < k Ny and another one where |M — Ny| > k Ny. We
claim that there exists a function f : R, — R, with f(x) — 0 for x — 0 such that the
first part of the sum is bounded by (« + f(«x))No. This follows from the continuity of
the map M +— qbf’ﬁ,m in L2(R?), which can easily be deduced from the uniqueness of
the minimizer of the éP functional. To estimate the contribution to the sum of the terms
with |[M — Ny| > k Ny, we write
J

> Te[Puln,j Pul {IM = Nol+ No | PR, — PSE

SNog<M<N:
|M—No|>k No
|M — No|"/* _|M — No|"/*
< > Tr[PMrN,jIPM]{ 3 (- (419
SNg<M<N: "S/ZNO/ "mNo/

|M—No|>«k Ny
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Together with Eq. (4.12), this implies for x < 1 that

. GP GP o(N)
> Tr[Pulw.j Pu] {|M — Nol+No H Pye — Pyo H < S Pav NG
SNo<M<N:
|M—No|>«k Ny
(4.16)

Choosing k < 1 and § appropriately, we see that the right-hand side of Eq. (4.16) as
well as the part of the sum in Eq. (4.14) where |M — No| < k Ny is of the order o(N).
Together with Eq. (4.13), this proves

Hjlyle - NOPSOI;N

] < o(N). 4.17)

4.2. The bound for jryn j». The main ingredient to derive a bound for joyy j» is a novel
coercivity estimate for the bosonic relative entropy that we prove in Lemma 4.1 below.
Using this estimate, we shall show that joyy jo is close to yogc — N§C|<p0)((po| in trace
norm, where

e_ 1 (4.18)
o= Bt — 1 '

denotes the grand canonical analogue of yn o. This part of the proof is motivated by a
related analysis for the one-particle density matrix of a dilute Fermi gas in [39].
For positive trace-class operators y define

s(y)=—Tro(y), with o(x) =xIn(x) — (1 +x)In(l +x). 4.19)

We have [44, 2.5.14.5]
S(Tj) <s(jaynj2)- (4.20)
Since
Tr [(dT (th) _ MGPN) rN,,-z] =Tr [(h _ MGP) jzysz] 421)

we conclude that
T [ (a7 (h25) = 1 Q) v | = 78 (Pw.o)
=T (h=u) ayn ] = Ts Govwi) - 422)
holds. Let us define
v(x) = max{x, u} with C/LGP < u < wfor some ¢ > 1. 4.23)

For what follows, it will be convenient to replace the Hamiltonian /# by v(h) on the
right-hand side of Eq. (4.22). We write h = ZZO:() eq(h)|¢a){¢e| and choose « to be
the largest integer such that ey, (7) < w. Using g = O(1) and p S w we can estimate

o @0
. . . . . _ 2
T (v (k) — ) jayw j2l < 1Y (@as 2vn jape) S ON Y jagall® S oNe CF
a=0 a=0

(4.24)
where C > 0 is some appropriately chosen constant. To obtain the last inequality on the
right-hand side of Eq. (4.24), we used the decay of the eigenfunctions of & and the fact



A. Deuchert, R. Seiringer, J. Yngvason

that the support of j is given by B(R)®. Together with Egs. (4.3), (4.22) and w'/?>R > 1,
this implies

o(@N) = Tr | (v(h) = u) jaywia| = Ts Gavwi)

— L [m (1 — e—ﬁ“’—mﬂ)] + (MGP — Mo) N (4.25)

To be able to compare the expressions in the first and in the second line on the right-hand
side of Eq. (4.25), we will replace & by v (k) and afterwards 119 by °F in the first term
in the second line. In fact, since v(h) > h,

Tr [m (1 - e_ﬁ(h_“‘)))] <Tr [m (1 - e—ﬂ(““’)—w)] . (4.26)

Moreover, using that Sug = O(No_l) and thus |ug — /LGP| < w, we can proceed
similarly to Eq. (3.22) to obtain

%Tr [ln (1 — g—ﬁ(v(h)—ﬂo)> —In (1 _ g‘ﬂ("(h)—ucp))]
< (Mo - MGP) NE+ 0 (/32%0) : (4.27)

Corollary A.2 tells us that [Ny, — N | < (Bw)™/2(In N)!/2 + (Bw) ™! In N. Together
with Egs. (4.25)—(4.27), this shows that

0@N) = TH(v(h) — k%) oy 2] = Ts (aywia) — 4 Tr [In (1 = e PO ]
(4.28)
holds.
The right-hand side of Eq. (4.28) can be written in terms of the relative entropy, which
is defined as follows. For two nonnegative operators y, yp with finite trace, the bosonic
relative entropy of y with respect to yy is given by

S(r.v0) =Tr(o(y) —o(y0) — ' () (¥ — W) (4.29)

with o defined in Eq. (4.19). For matrices it is well-defined as long as yp > 0. In case
o has a nontrivial kernel and y — yy # 0 on ker(yp), one defines S(y, yp) = oo. If
y —yo = 0onker(yp) the trace is by definition taken on the complement of that subspace.
In the case of trace-class operators with yy strictly positive, one can equivalently define

S, o) = |wile,)* Sk, v)) (4.30)

i,j

where S(x,y) = o(x) —o(y) —a’(y)(x — y) > 0, and {A;, ¥;} respectively {vj, o}
are the eigenvalues and eigenfunctions of y and yy, respectively. The definition (4.30)
will be most convenient for our purpose. We note that S can be defined more generally
even for non-compact operators by approximating the operators by matrices and taking
limits, see [10,22].

Denote by

—1
Yoo = (eﬁ(”(h)_“gp) — 1) 4.31)
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the one-particle density matrix of the Gibbs state related to the grand canonical po-
tential %Tr[ln(l — e~ BOW=1))1 A simple computation shows that Eq. (4.28) can
equivalently be written as

o(@N) = 58 (j2yn 2. ¥0,0) - (4.32)

In order to get quantitative information out of Eq. (4.32), we need the following Lemma:

Lemma 4.1. There exists a constant C > 0 such that for any two nonnegative trace-class
operators y, yo we have

1 4 w o \
Sy, 1) =CTr (1 s (m - m) ) (4.33)

and )
[Tr (y —y0)]
Tr ((y +y0) (1 +10)

Remark 4.1. With Egs. (4.33) and (4.34) one can show that for fixed yg convergence of
the relative entropy to zero implies convergence of y to yp in trace norm. A quantitative
estimate on their trace norm distance will in fact be given below, see Eq. (4.49) et seq.

S,v)=C

(4.34)

Proof. We start with the proof of the second inequality. With S(x, y) = o (x) —o(y) —
o'(y)(x — y) we wish to show that

(x — y)?
S(x,y) > Cm (4.35)

holds for all numbers x, y € R,. To that end, we will consider several cases and start
with the one where x > y and y > 1. We claim that

S(x, y) = /x =9 gL (—1 +X (’ﬁ>> (4.36)
y s(s+1) 2 y y

which follows from s(s + 1) < 2s% for s > 1. One also checks that z > 1 implies
—1+z—1n(z) > (8/9)(z — D?/(z+ 1). Together with Eq. (4.36), this gives

4 _ 2
SCry) = 2T (4.37)
9(x+y)(1+y)
Next, consider the case x > 2 and y < 1. Here
Tam9y >1/x(x_s)d L Ctx— @) (4.38)
— =—(— —1In . .
ys(s+l)s_2 | 2 T3 * *

We use the same inequality as above to obtain a lower bound for the right-hand of
Eq. (4.38) and find

12 N2 )2
S y) > 4 =1 . 1x—y - 2_G=y"
9 1+x 9 1+x 27 (x+y)(1 +y)

(4.39)
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For x > y and x < 2, we again consider the integral representation of S(x, y) from
above and replace s by x + y in the denominator of the function under the integral sign.
This yields a lower bound of the form

Y 2
S(x,y)z] (x—y) >1 (x—y)

— > — . (4.40)
2x+y) 1 +x+y) 6 (x+y)(1+y)

It remains to consider the case y > x. Here we argue in the same way as in the previous
step:
1 02 1 2
SGery) = 1Y) SRV D (4.41)
2(x+y)d+x+y) — 4x+y)(1+y)
This proves the claimed bound (4.35) for S(x, y) with C > 2/27.
In order to deduce Eq. (4.34) from Eq. (4.35), we follow the argument in the proof of
XT,Z is jointly convex. In
fact, ’“TZ = SUP) R {2Ax —2? y}. Using this representation and Klein’s inequality (see
e.g. [44,2.1.4(5)]), which simply amounts to plugging the lower bound for S into (4.30),
we find that

[39, Lemma 7]. For (x, y) € R2 with y > 0, the map (x, y) —

4 2
Sy, v) = ﬁk Tr[y —n] — Ekz Tr [(y — yo)(1 + )] (4.42)

which holds for all A € R. By optimizing over A we obtain Eq. (4.34).

It remains to show that Eq. (4.33) holds. Let f (x) = x/+/1 + x and note that f’(x) <
x~1/2 implies

(f) = FON? <4 (Vx— ). (4.43)
Since (ﬁ — 1)2 < (Z;Tll)z for z > 0 we conclude that
2 2
X y (x—y)
- 4— 4.44
(«/1+x «/1+y> = x+y (49

Eq. (4.44) together with Eq. (4.35) and Klein’s inequality prove the claim. 0O

As in the above Lemma, let y and yy be nonnegative trace-class operators and choose
A > 0. We have

ly = volly < Tr[1(y > My]+ 11 <My — ol - (4.45)
Let P be some orthogonal projection, Q = 1 — P and denote
y =1y =My. (4.40)

The following argumentation follows closely the related argument in [39, Eqgs. (4.33)-
(4.35)]. We estimate

17 —volly = 17 —vo) Plly + 117 Qlly + 1110 2l

~ ~ 2 ~ 2 2 2
<17 —y0) Pl + 17177 107 01 + Inll 2 Q0. (4.47)
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For the trace norm of 7, we have [|7[l; < Ilyoll; + |Tr [¥ — yo]|- Together with

10701 =Tr (7Q) = Tr [0 Q + (7 — y0) — (7 — y0) P]
= 1Qr @l +1Ttly — woll + 17 — o) Plly (4.48)

this implies
- ~ 1/2
ly —wll, < Te[1 > Dy]+1F = v0) Plly +2 (Ilvolly + |Tr [7 = wo] )
~ ~ 1/2
x (10 QI +ITel7 — yoll + 17 — ) Plly) /2. (4.49)

We shall apply thisto y = ja>yn j2 and yo = yy,0in Eq. (4.31), with A = 4|y, ol|. Letus
note that ||y, ol = O ((,Ba))_l) which follows from the explicit form of the eigenvalues
of h and the definition of v, see Eq. (4.23). We also define

flx) =

by
. (4.50)
V1+x
To keep the notation simple, we will still write y instead of j>yy j2 in the following
discussion.
Let us start with the first term on the right-hand side of (4.49). We want to show that
it is of the order o(NN). To do so, we bound

1+
A

A I+
Tyl > M= —Tr[f)’Ly > | === Y flea@)®  @s)

ei(y)>x

where ¢;(y) are the eigenvalues of y. Since f(r) > 2f(t/4), we have f(e;j(y)) <
2(f(ei(y))—f(r/4)) fore;(y) > A.Since f(yv.0) < f(1/4), wefurther have (denoting
by v; the eigenfunctions of y)

1+X
Ty Ly = 1 S 4—— 3 Wl 0) = F oD lp)’

Vi>A

1+A
<42 Y W) = FOmon? I

Vi>h

(1> (f0) - o)) @52

We know from Lemma 4.1 and Eq. (4.32) that

1+
=4

1
Tr [1 (- f(yv,o))z} < o(BwN). (453)

Together with 1(y > 1) < 1 and ||yy.0l S (/Sa))_l, Egs. (4.51)—(4.53) imply that
Tr[y1(y > A)] < o(N). (4.54)

Next, consider the second term on the right-hand side of Eq. (4.49). Using the Cauchy-
Schwarz inequality and the cyclicity of the trace, we find

172
|7 = rnoP], < (Tr [1 7~ )/v,o)ZD (Tr [+ P]) . (459)

+ W0
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We write f(x) — f(y) = (x — y) fol f'(y + t(x — y))dt and use the lower bound
f'(x) = 21 +x)71/2 to show that

1
fO)—fON 2 (x —y)* > (x —y)? (4.56)

~ 4(1 + max{x, y}) T 41+

for 0 < x,y < A. The fact that max{||y, ol |7 I} < XA and an application of Klein’s
inequality therefore gives

1+A
7 — o)’ | <4T
& — .0 } < r[H

() — f(Vu,o))z} : (4.57)

Tr [
L+yv0 Yv,0
00

Denote by {y j}j'io the eigenbasis of y and by {¢;};
to replace y by y, we write

o the eigenbasis of y;, o. In order

1 - 2
Tr [1 vy (f) = frm.0) }
> 1
=Y v (Wilei))” (f (Le; () < Dej(v) = fleirno))’ . (4.58)
E

Since A = 4||yv,oll, wehave f (1) = 2 f (llyv,0lD. It followsthat f(e;(y)) = 2 f (ei (yv,0))
for all i and j such that e;(y) > A. Hence we can replace f(l(e;(y) < A)ej(y)) by
f(ej(y)) in Eq. (4.58) to obtain an upper bound. Combining this upper bound with
Egs. (4.57), (4.55) and (4.53), we find that

|G = o) P|l, < o) (Tr[(1 +y.0)P])" 7. (4.59)

Eq. (4.32), lyvoll < (Bw)~! and an application of Lemma 4.1 prove the bound
|Tr[y — Y.0l| < o(N). Together with Eq. (4.54), this shows

e[y =My = woll = [Trly —woll + Tr[l(y > )y ] < o(N). (4.60)

Having Eqgs. (4.60) and (4.59) athand, we combine them with Eq. (4.49) and ||y, oll1 < N
to finally obtain

27wz = wolly = o) +0 (NY2) (Tr [(1+ 100 P])

1/2
+ON'2) (| @ro0l, + o) (Te [+ 10 P)Z)
4.61)

where we inserted joyn j2 for y. To complete the argument it remains to choose the
projection P.

We choose P = 1(h < nT) for some large n > 0.Recall that g(n) = (n+1)(n+2)/2
denotes the degree of degeneracy of the energy level wn of the harmonic oscillator
Hamiltonian /. We then have

1 1+n3
Te[(1+ 1,00 P1 < Tr [P +10] = ; gn)+0 ( ( MS) S Gay 46D

won<nT
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The term involving Q can be estimated as

gn) e 2
[2vo0l, = Tr[we] = ZO o= =1 ~ (Ba)s o9
>0:
a)Z;nT
By choosing 1 > 1 appropriately, this shows
lj2vv iz — wol, < o(N). (4.64)

Asafinal step in the estimate of joyw jo, wereplace 4,0 by ¥§ —N§* l@o) (gol with y§
defined in Eq. (4.18). A straightforward computation shows that ||y — N§°|¢o) (¢o| —
ol < (Bw)~!. Hence,

li2yniz = (v5S = N§leo)(wol) ||, < o(N) (4.65)

holds.

4.3. The off-diagonal elements of yn and the final estimate. To complete the proof of
Theorem 1.1, it remains to estimate the trace norm of jlzyN j22. In combination with
Corollary A.2, which shows that the trace norm difference of yy ¢ and yogc is small,
this will allow us to conclude the convergence result (1.25) for the one-particle density
matrix in the case No ~ N and Nay > ew /2 for some € > 0. Finally, we shall
comment on the case where one of these assumptions is not valid.

We define )70gc = )/égc — N§C|€00><¢0| as well as PSP = PS(;N = |¢E}1)V0aN><¢EE)V0aN|

for short. The identity j;(x)> + jo(x)?> = 1 for all x € R? and the triangle inequality
allow us to bound

- P ) ) . P. ) .2 . ~gC .
H yN — 73" — NoPC Hl < Hh yvJt — Noj1 PSF jy Hl + sz YNJ3 — 2 I H1

PGP PGP .

+2 | ity 3| + o i,
+ 75 — v i, - (4.66)

With Egs. (4.17), (4.65) and j;(x) < 1 fori € {1, 2}, we see that the first two terms on
the right-hand side of the above equation are of order o(/N). To derive an estimate for the
first term in the second line of Eq. (4.66), we bound ||j]2yNj22 ||1 < || PGlez)/sz2 ||1 +
|| (1 - PGP)jlz)/sz2 H |- Since PSP is a rank one projection, we have (recall that || - ||
denotes the operator norm)

)

b a s o1/2 o
| PP itvn | = PP itvw ] = vt w3 | = NV 22
4.67)
‘We also estimate
liayw ioll < | jovniz = 75| + |77 - (4.68)

Recall that the largest eigenvalue of )70gc is bounded by a constant times (Bw) ~!. Making
use of Eq. (4.65), this implies H PGleZ)/NjZ2 ”1 < o(N). On the other hand,



A. Deuchert, R. Seiringer, J. Yngvason

. . 1/2 1/2 .
RS V7Y B (UR e A N 2
1/2
< (Tr[(jfy,vjf _ NOPGP) (1— PGP)]) N2, (4.69)

where || - ||2 denotes the Hilbert-Schmidt norm. We apply Eq. (4.17) to see that the trace
in the second line of Eq. (4. 69) is bounded by o(N) + Ny || PCP — j, POP || |- Moreover,

the exponential decay of ¢1 "Noay > €€ [29, Appendix A], implies

el <]
1 B(R)®

for an appropriately chosen constant ¢ > 0. Since R > w~!/? we know that the last term
on the right-hand side of Eq. (4.70) is of order o(1). Together with Egs. (4.67)-(4.70),
we therefore see that

5 172 r
B Ran ) dx) < o 4.70)

|72 i3| + Vo PO = 1P| <0tV “.71)

holds.
It remains to give a bound on the last term on the right-hand side of Eq. (4.66). We
add and subtract jzf(‘;%c and use jo < 1 to see that

176 = vl =20 = 7l =2 a = (7897 | 3897, @7

holds. The last factor equals (Nic)l/ 2 The square of the first factor, on the other hand,
can be bounded by

47 (2R)3 .
———— sup y(;‘;c(x, X).

=i 8 2, = [ 7 (1 = oo a <
R3 3 xeR3

(4.73)
To obtain this bound, we used that the support of 0 < 1 — j» < 1 is given by B(2R). We
claim that )7(‘;;0 (x, x) < B73/2 holds. This can be seen by an analysis similar to a part of
the analysis carried out in Lemma 2.4: We first replace the chemical potential ¢ by a
larger one that guarantees —37‘” — i > 0 to hold. In fact, we choose u = —L . Then
there exists a constant C > 0 such that

oPleati—) _ |
hem—m 1= ¢ (4.74)

holds for all « > 1. This can easily be checked when we realize that the expression
on left-hand side of the above equation is monotone decreasing in ey (h) if £ < po. It
therefore suffices to check the inequality with ey (k) replaced by w. Eq. (4.74) implies

oo o0

1 5 C )
D e 7 e = Y g 1)) (4.75)
a=1

a=l1
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. . . 2.2
where {¢q}52 ) denotes the set of eigenfunctions of /. Since 5~ — 37") —u >0, we

can argue as in the proof of Lemma 2.4, Eqgs. (2.43)—(2.45), to show that
75 x) S B2 (4.76)

holds.
Together with Egs. (4.72) and (4.73), Eq. (4.76) implies

I R*?
176 = ool < (N5 p 477

For our choice of R in Sect. 3.3, we have R3/? « B3/*(Bw)3/*N and hence the right-
hand side of (4.77) is of order o(N). Together with Eqs. (4.66) and (4.71) this proves

H v — 7E = No PP H1 < o(N). (4.78)

The desired bound in Eq. (1.25) then follows from Corollary A.2.

Recall that so far we have worked under the assumptions Ny ~ N and Nay >
€w Y2 for some € > 0. It remains to consider the case where either Ny = o(N) and/or
ay < o V2N~ In each of these cases, we have || PSP — |go)(¢ol|l < 1, and also
ESP(Ny, an, w) < wN. The equivalent of Eq. (4.1) therefore reads

Tr[HyI'Ny] —TS(Tn) = Fo(B, N, w) + o(wN) (4.79)

and implies
0(@N) = Tr [(dY (h — p0)) Tx] = TS (Ty) — L Tr [m (1 — e—ﬁ<h—“0))] . (4.80)

With this input, we go through the analysis of Sect. 4.2. In case o < —w, we can
directly apply Lemma 4.1 and the subsequent estimates, and the equivalent of Eq. (4.65)
tells us that ||yny — y(;gc I < o(N). Together with Corollary A.2 this implies the claim.
If |upl < w, we have to first remove the condensate. Let P = |¢g)(po| denote the
projection onto the ground state of 4, and Q = 1 — P. From the subadditivity of the
entropy and Eq. (4.20), we have

STn) =s(PynP)+s(QynQ) =s(QynQ) +1+In(1+N). (4.81)

Since Tr P In(1 — e A=10)) — In(1 — eP*0) < 0 and Tr(h — w)PynP > 0, we
conclude from Eq. (4.80) that S(Qyn Q, )70g°) = o(BwN). The analysis of Sect. 4.2
then implies that | Qyn @ — 75°Il1 < o(N). Since Tr yy = Try;", this also implies that
|PynP — N(‘;;CPHl = o(N). Finally, by arguing as in Eq. (4.67), one easily sees that
IPyn Q|1 < o(N).In combination with Corollary A.2, this shows that also in this case
lyn — vn.oll1 < o(N). This completes the proof of Eq. (1.25).

To conclude the proof of Theorem 1.1 it remains to prove Eq. (1.26). To that end, we
write

[vv = NoPOP| < yn = NoPP = o + w0 = 75N + 1751 @82)

The first term on the right-hand side of Eq. (4.82) can be bounded by the trace norm
of the same expression, which is bounded by o(N) according to Eq. (1.25). Similarly,
Eq. (A.24) implies that the second term is bounded by a constant times (N In N)!/?. From



A. Deuchert, R. Seiringer, J. Yngvason

the explicit form of ?(fc we deduce that its largest eigenvalue is of the order O ((,Ba))_l).
Therefore,

Hyzv — NoPS? ” < o(N) (4.83)

and the proof of Theorem 1.1 is complete.
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A. Some Properties of the Ideal Bose Gas

In this Appendix we collect several statements about the ideal Bose that are needed
in the proof of Theorem 1.1 and do not seem to have appeared in the literature before
(except for the first part of Proposition A.1). We start by introducing some notation.
Fix a nondecreasing sequence {E j}ji() of nonnegative real numbers. A vector n =
(ng, ny, ...) of infinite length is called a configuration if all its entries are nonnegative
integers and if only a finite number of them is different from zero. The collection { E; }<;<>:0
plays the role of the energy levels of a one-particle quantum system with the temperature
factor B absorbed, and a configuration n labels an element of the standard basis of
the bosonic Fock space. For each configuration n, we define its energy to be E(n) =
>_j=0 Ejn ;. The canonical partition function is given by Z(N) = 3, _y exp (—E(n))
for N € Ng. Here |n| = Z?o:O n; denotes the number of particles in the configuration
n. Let (A)y be the expectation of an operator A in the canonical Gibbs state related
to Z(N). By a;f and a; we denote the bosonic creation and annihilation operator of a
particle with the energy E; and we define 71; = a’;a ;- The free energy of the system is
given by

F(N) = —1In(Z(N)) (A.1)

and the expectation of f(7;) for j € No with a function f : Ng — R reads

. e (ni) —E(n)
£y = NZf(;’) — (A2)

We assume that the energy levels {E j }jozo and the function f are such that the partition
function and the expectations of all f(7;) are finite. We then have:

Proposition A.1. The map N — F(N) is convex, i.e., F(N+1)+ F(N —1) > 2F(N)
holds for all N > 1, and for any nonnegative, nondecreasing function f : Ng — R the
map N +— (f(ﬁj))N is nondecreasing for each j € Ny.

The proof of the first statement seems to appear for the first time in [23] and it was
later reproven in [42]. The second statement has been shown in [36] for the functions
f(x) = x¥ with k € N and in [42] for f(x) = x. The proof in [42] still works if one
replaces the identity by a nonnegative, nondecreasing function f.
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Proposition A.1 has two consequences that will be of importance for us. The first is
naturally formulated in the following setup: Denote by Zg.(u) = > exp(—(E(n) —
w|n|)) the grand canonical partition functionand define Ay ;, = Z(N) exp(UN)/Zge(10).
The grand canonical free energy is given by Fyc(u) = ZN>0 AN, F(N)—S()), where
S = =Y Nsorn,uIn(hy ;). The first consequence of Proposition A.1 is the fol-
lowing statement which quantifies the difference between the canonical free energy and
its grand canonical counterpart:

Corollary A.1. Assume ju is such that N =Yg NAy ;. € N. Then
F(N) > Foe(u) > F(N) —In(1 +N) — 1. (A.3)

Proof. The convexity of the map N + F(N), see Proposition A.1, implies Y N0
ANuF(N) > F (N). Denote by M the set of all real, nonnegative sequences w =

{wn}3—o with the properties that ) y_qwy = land } .o Nwy = N. By definition,
we have S(A) < supy, pq S(w). The supremum on the right-hand side can be computed

explicitly and equals In(1 + N)+ NIn((1 + N)/N). Since N In((1 + N)/N) < 1 this
proves the lower bound for Fgc(1t). The upper bound follows from the Gibbs variational
principle. O

The second consequence is an estimate of the canonical one/two-particle density in terms
of the grand canonical one-particle density.

Proposition A.2. Let h be a one- particle Hamiltonian on L*(R?), d > 1, with energy
levels {E; }°° ° o and eigenfunctions {¢;}° o thatis, h¢; = Ej¢;. Denote by
ofy (@) =Y (ij)nlg;()* and
J

o= Y i BR0In M (aahanaz) (A4)

J1:J2:J3.J4

the canonical one-particle and two-particle densities, respectively. The grand canonical
one-particle density is given by

R =" Ak (). (A5)

N=>0

where  is chosen such that N = ZNEO NAy,, € N. Then

05 < 8o and 0Py <4({) oWy (A6
holds almost everywhere.

Proof. We start with the proof of the inequality for the one-particle density. From the
definition of the one-particle densities, Eqs. (A.4) and (A.5), and the monotonicity of
the map N — (ﬁj)N, see Proposition A.1, we find

05 () = 05,(¥) Y AN (A7)
N>N
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To prove the claim, we need to show that > NSN AN = % holds. From Lemma A.1
below we know that B

2

Yoone (V=N <[ Y anu (V=N + Y dn (VW)L (AB)

N=0 N>0 N>0

The grand canonical Gibbs state is quasi-free and hence can use Wick’s Theorem to see
that
Y v (N-N)=N=1 (A.9)
N=>0
holds. Hence, we can bound the centered fourth moment of the particle number in
Eq. (A.8) by 10 times the variance squared.

Let us define the new random variable X by X = (N —N)E(N — N)z))_l/ 2 which
by our assumptions has the following properties:

EX)=0, EX>) =1 and EX*" =Y. (A.10)

Here E(X) is the expectation of X and we have Y < 10 by the arguments in the previous
paragraph. Denote by Py the probability measure on R induced by X and choose a, b,
d such that the function f(x) = ax +bx? — dx* obeys f(x) < xj0.00)(x) forall x € R.
Here x[0,00) denotes the characteristic function of the interval [0, 00). We then have

P(X =0) = / X10,00) (8)dPx (s) = / f($)dPx(s) =b—Yd. (A.1D)
R R

Explicit optimization of the right-hand side of Eq. (A.11) under the constraint f(x) <

X[0,00) (x) yields

24/3-3 1.8

_ >
Y ~ 40

This proves the claim for the one-particle densities (assuming the validity of Lemma A.1).

It remains to prove the bound for the two-particle densities. An application of the
Cauchy-Schwarz inequality tells us that

P(X >0) > (A.12)

2
c 1 o N * %k
eP ) = Y5 Y e @hen )| (@lafajar)
i,j oeS
= Y I 6,00 (afajajar) (A.13)

ij

holds. Here S> denotes the group of permutations of two elements. Let us denote by
(A)ge = D N>0An,u(A)n the expectation of an operator A in the grand canonical
Gibbs state. We want to derive an upper bound for the expectation value in the second
line on the right-hand side of Eq. (A.13). For i = j we have a/a}a;a; = n;(1; — 1)
with 71; = a’a;. From Proposition A.1 we know that the map N + (i;(7; — 1))y is
nondecreasing. Using this fact, we argue as in the case of the one-particle density to see
that

40
(j(j — Dy < R(ﬁj(ﬁj — D)ge (A.14)
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holds. The right-hand side of Eq. (A.14) can be simplified when we use Wick’s Theorem:
(A —1))ge = 2(ﬁj)§c. If i # j we have al.*a*.‘aja,- = n;nj and [42] tells us that

A (A.15)

3)

(ninj)y < (

holds. As in the previous case, we use (1) < 4—%(;@ j)gc. Combining these estimates

with Eq. (A.13), we finally obtain
0 (x, y)<4< > Z|¢,(x)|2|¢,<y)| (Aidge )y (A16)

This proves the claim (A.6). O

Remark A.1. The first part of the proof shows that (71j)y < ff%(ﬁ j)gc for all j, where
(- )gc denotes the corresponding grand canonical state with average particle number N.
In particular, No < N & and Ny, < Nic holds.

The next Lemma provides an estimate of the fourth moment of the particle number
in the grand canonical ensemble in terms of the second moment. It is needed in the proof
of Proposition A.2.

Lemma A.l. Let N = Z?io nij be the particle number operator and denote by N =

(N )ec the expected number of particles in the grand canonical ensemble. We then have
(N = N)Hge < AHWN = Nz + (N = N)?)ge. (A.17)
Proof. 1f we use that ch (W) = Zge (u)N holds, a simple computation leads to
2\’ — o4 o3\ 2\? o2\ 2 ot
=< N=<N > —4<N > N—3<N > +12<N ) N 6N (A18)
I gc gc ge g
On the other hand,

(=)

which together with %N = (1\7 2y ec — ﬁz allows us to conclude that

<(1§f - ﬁ)4> = <%>3N+ 3 (%N)z. (A.20)

To treat the first term on the right-hand side, we need to do a little computation. It yields

Z o= M_I—Z 5 (A21)

n
j=0 4smh< ’2 )

- <N4>gc _ 4<1\73)ch+ 6<1§72>gcﬁ — 3N, (A.19)

as well as
9 )3 i 1 i 3 1
— e :Z —+ — |- (A2
<a“ el i 8sinh(Ef “) 4sinh(Ef ”)
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With Eq. (A.21) we see that the first term on the right-hand side of Eq. (A.22) is bounded
from above by six times the variance of the particle number squared. Together with
Eq. (A.20) this proves the claim. 0O

The last statement of this Appendix is an estimate on the trace norm difference of the
one-particle density matrices of the canonical and grand canonical Gibbs states, which
we denote by yy and yf,c, respectively. The latter equals

vy = h#_l Z el AN (A.23)

where ;< 0 is chosen such that Tr y,%,c = N € N. We shall also introduce )7,%,'3 =
yf,c — Ngc |d0) (¢o|, where NOgc = (e~ *—1)""is the number of particles in the condensate
in the grand canonical ensemble, and similarly yy = yy — No|¢o) (¢o|, with Ng = (710) 5
the number of particles in the condensate in the canonical ensemble.

Lemma A.2. With the definitions above, we have
INo = No'l = 7w = owlly = vy =y
S(Te[7EA+7E]ImN) 2+ (1+ 1751 In N (A.24)
Proof. Let Flc\;, denote the canonical Gibbs state, with one-particle density matrix yy.

With s(y) defined in Eq. (4.19), we have the entropy inequality (see, e.g., [44, 2.5.14.5])
S(T'$) < s(yn). Therefore,

F(N) = Te[hyn] = s(yn) = Fee() + Sy vyy) (A25)
where S denotes the relative entropy defined in (4.30). Corollary A.1 thus implies that
S(yn.vy) S In(N). (A.26)

Note that yy and y;f,c have the same eigenfunctions ¢;. In particular, they commute.
Hence the relative entropy can be written as

(rv vy ) = S(aa ba) (A27)

a>0

where § is defined in the proof of Lemma 4.1, and a,, resp. b, denote the eigenvalues of
yn and yf,c, respectively. Using (4.35) and the Cauchy-Schwarz inequality, this implies

||J71%7C _)71\/”1 = Z|aa — by

a>1
) 1/2 172
(ag — by)
TSR SY B PR LA
S8 o) PO 78 — ol + e[+ 700

(A.28)

In combination with Eq. (A.26), this gives

178 = o, S (T [FEA+7E]mN) !+ (14 17E1) In N, (A.29)
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The claim (A.24) then follows from the fact that N = Tryy = Tr yf,c, which implies
that

INo — N5l =1 Te(7y — 7wl < |78 — ow ], (A.30)
holds. 0O

We shall now apply Lemma A.2 to the case of the harmonic oscillator Hamiltonian
in Eq. (1.30). We re-introduce the inverse temperature £, and adjust the notation to the
one used in the main text. That is, we denote the one-particle density matrices by yy o
and y(;‘;c, respectively. Recall also the definitions Ny = N — Ny and similarly for Nt%lc.
In this case, we have

Tr 75 = N5 = 0((Bo) ), 117551 = O((Bw)™) (A31)

and also

oo 2
Tr (;73”)2 g/o (eﬁwj—zdx = 0((Bw)7>). (A.32)

_1)

Hence we obtain the following Corollary.

Corollary A.2. Consider the three-dimensional ideal Bose gas in the harmonic oscil-
lator potential, that is, the one-particle Hamiltonian of the system is given by h =

2 . . .
A+ z - %a) We assume that the chemical potential o is chosen such that the
expected number of particles in the grand canonical ensemble equals N € N. Then

INo = N§I = [N = N1 < 75 = vwoll; S By ™2 i N2 + (Bw) "' In N.
(A.33)
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