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Abstract. We prove that the complex Euclidean field theory with local quartic self-interaction in
two dimensions arises as a limit of an interacting Bose gas at positive temperature, when the den-
sity of the gas becomes large and the range of the interaction becomes small. The field theory is
supported on distributions of negative regularity, which requires a renormalization by divergent
mass and energy counterterms. We obtain convergence of the relative partition function and uni-
form convergence of the renormalized reduced density matrices. The proof is based on three main
ingredients: (a) a quantitative analysis of the infinite-dimensional saddle point argument for the
functional integral introduced by Frohlich et al. (2022) using continuity properties of Brownian
paths, (b) a Nelson-type estimate for a general nonlocal field theory in two dimensions, and (c)
repeated Gaussian integration by parts in field space to obtain uniform control on the renormalized
correlation functions. As a byproduct of our proof, in two and three dimensions we also extend
the results on the mean-field limit by Frohlich et al. (2022) and Lewin et al. (2021) to unbounded
interaction potentials satisfying the optimal integrability conditions proposed by Bourgain (1997).
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1. Introduction

1.1. Overview of Euclidean field theory

A Euclidean field theory of a scalar field on a domain A C R is specified by a formal
probability measure on a space of fields' ¢ : A — RX given by

1
11(dp) = —eS@Dg, (1.1)
c
where D¢ = [],.c d¢(x) is the formal uniform measure on the space of fields, and S
is the action. The latter is typically the integral over A of a local function of the field ¢
and its gradient. One of the simplest field theories with nontrivial interaction is the K-
component Euclidean qb; theory, whose action is given by

A
S@) == [ a0 @+ 82000+ 5 [ axlpeort. a2

where 0 is a constant, A is a coupling constant, A is the Laplacian on A with appropriate
boundary conditions, and |-| denotes the Euclidean norm on RX.

Euclidean field theories originally arose in high-energy physics in d = 4 space-time
dimensions, through an analytic continuation of the time variable of the quantum field ¢,
which replaces the Minkowski space-time metric with a Euclidean one [61,71]. Subse-
quently, Euclidean field theories have proven of great importance in statistical mechanics
in d < 3 dimensions, in particular through their connection with the theory of phase
transitions and critical phenomena. The works [74,75] recognized the analogy between
Euclidean field theories and classical statistical mechanics, which was followed by a
purely probabilistic formulation of Euclidean field theories in [63,64]. The rigorous study
of field theories of the form (1.1) has been a major topic in mathematical physics since
the late sixties; see e.g. [43,72] as well as the more recent [47] for reviews.

Euclidean field theories also play a central role in the theory of stochastic nonlinear
partial differential equations. Formally, (1.1) is the stationary measure of the stochastic
nonlinear heat equation

0p = —3VS(®) +&=(0+A/2)p—AoI*¢ +§

with space-time white noise £, which can be regarded as the Langevin equation for a time-
dependent field ¢ with potential given by the action S in (1.2). Constructing measures of
the form (1.1) by exhibiting them as stationary measures of stochastic nonlinear partial
differential equations is the goal of stochastic quantization developed in [26,52, 62, 66].
See for instance [23,45,46,51] for recent developments.

IRigorously, the space of fields is the Schwartz distribution space 8’ (A, RX).
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In addition, Euclidean field theories are of great importance in the probabilistic
Cauchy theory of nonlinear dispersive equations. For K = 2 and identifying R? = C,
the measure (1.1) is formally invariant under the nonlinear Schrédinger (NLS) equation

i0:90 = 3VS(¢) = —(0 + A/2)p + A|9|*6. (1.3)

Gibbs measures (1.1) for the NLS (1.3) have proven a powerful tool for constructing
almost sure global solutions with random initial data of low regularity. One considers the
flow of the NLS (1.3) with random initial data distributed according to (1.1). The invari-
ance of the measure (1.1) under the NLS flow (in low dimensions) serves as a substitute for
energy conservation, which is not available owing to the low regularity of the solutions.
See for instance the seminal works [10-14,52] as well as [15,18-21,25,39,40,58-60,76]
and references given there for later developments.

The main difficulty in all of the works cited above is that, in dimensions larger than 1,
under the measure (1.1) the field ¢ is almost surely a distribution of negative regularity,
and hence the interaction term

A
V@) =5 [ axlpeor

in (1.2) is ill-defined. This is an ultraviolet problem: a divergence for large wave vectors
(i.e. spatial frequencies) producing small-scale singularities in the field. As the dimension
d = 1,2, 3 increases, the difficulty of making sense of the measure in (1.1) increases
significantly.

To outline the rigorous construction of the measure in (1.1), we introduce an (RK-
valued) Gaussian free field on A whose law P is the Gaussian measure on the space of
fields with mean zero and covariance (2« — A)™!, where k¥ > 0 is some positive constant.
Then we write

n(dp) = %e—”"” P(d9) (1.4)

for some normalization constant { > 0. For d = 1, the right-hand side of (1.4) makes
sense as is, since, under PP, the field ¢ is almost surely a continuous function and hence
V(¢) is almost surely nonnegative and finite. This provides a simple construction of (1.1)
ford = 1 and k = —6. See e.g. [72] for a careful treatment.

For d > 1, the simple approach just sketched no longer works, since ¢ is almost
surely of negative regularity, and the interaction term V(¢) has to be renormalized by
subtracting suitably chosen infinite counterterms. The most elementary renormalization
is Wick ordering of V(¢) with respect to the Gaussian measure P, denoted by :-: (see
Appendix A). After Wick ordering, the interaction term becomes

A
Vig) = E/Adx:|¢<x>|4:

A K K
= E/Adx (|¢(X)|4 _ 4 +K2 ]E[|¢(X)|2]|qb(x)|2 + T+2E[|¢(x)|2]2)’ (15)
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where E denotes expectation with respect to P. The second and third terms on the right-
hand side of (1.5) are infinite counterterms, which may be regarded as mass and energy
renormalizations, respectively. Hence, for d > 1, the constant 6 in (1.2) is formally —oo.
To make rigorous sense of (1.5) in dimension d = 2, one has to mollify ¢ by convolving
it with an approximate delta function, and then show that as the mollifier is removed, the
right-hand side of (1.5) converges in L2(P) (see Section 2.1 below for more details). It is
not hard to show that for d = 2 the renormalization on the right-hand side of (1.5) yields a
well-defined interaction term V(¢) € L?(IP). However, owing to the mass renormalization
in (1.5), after Wick ordering, V(¢) is unbounded from below, and the integrability of
e~V with respect to P represents a nontrivial problem, which was successfully solved
in the landmark work of Nelson [63, 64].

For d = 3, it is easy to see that, even after Wick ordering, V(¢) almost surely does
not exist in L2(IP). Further, a simple expansion of the exponential e ¥ ®) in the two-point
correlation function, % [ i (x)9;( y)e~ V@ P(d¢), yields a divergent term already at sec-
ond order, associated with the so-called sunset diagram of quantum field theory. Hence,
a further mass renormalization of V(¢) is required, which results in a measure u that is
mutually singular with respect to the free-field Gaussian measure P. The mathematically
rigorous construction of the Euclidean ¢>§‘ theory, first achieved in the seminal work of
Glimm and Jaffe [42], is one of the major successes of the constructive field theory pro-
gramme started in the sixties. By now, several different constructions of this theory have
been developed, based on, first, phase cell expansions [27,42,43,67], then on renormal-
ization group methods [8, 16,37], later on correlation inequalities [17], and, most recently,
on paracontrolled calculus [22,44], as well as variational methods [5].

For d = 4, itis expected, and indeed proven in some cases, that the gb;,‘ theory is trivial:
any renormalization of V(¢) resulting in a well-defined measure u yields a (generalized
free-field) Gaussian measure. For d = 5, this triviality was proven in [2,29]. Recently, the
triviality of ¢2 for K = 1 was established in [3].

1.2. The gb; theory as a limit of a Bose gas

In this paper, we establish for the first time a relationship beween a local Euclidean field
theory in dimension larger than 1 and an interacting quantum gas. We show that the com-
plex Euclidean ¢3 theory describes the limiting behaviour of an interacting Bose gas at
positive temperature. The limiting regime is a high-density limit in a box” of fixed size,
where the range of the interaction is much smaller than the diameter of the box. This result
provides a rigorous derivation of the ¢5 theory starting from a realistic model of statisti-
cal mechanics. Viewed differently, we introduce a new regularization of the ¢5 theory in
terms of an interacting Bose gas, in addition to the commonly used smooth mollifiers or
lattice approximations.

2For conciseness, in this paper we assume that A is the unit torus, although the actual shape of
A and the boundary conditions are not essential for our proof; see Remark 2.3 below.
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To explain our result more precisely, we recall that a quantum system of n spinless
nonrelativistic bosons of mass m in A is described by the Hamiltonian

n

H, ::—Z—+— Z v(x; — X;

i=1 i,j=1

acting on the space J,, of square-integrable wave functions that are symmetric in their
arguments x1, ..., X, and supported in A”. Here A; is the Laplacian in the variable x;,
g is a coupling constant, and v is a repulsive (i.e. with nonnegative Fourier transform)
two-body interaction potential. We consider a system in the grand canonical ensemble at
positive temperature, characterized by the density matrix

1
7 @ e~ BH,—0n) (1.6)

neN

acting on Fock space ¥ = €D, <y #n. Where B < oo is the inverse temperature, 6 is the
chemical potential, and Z is a normalization factor. We refer to e.g. [7,57] for reviews on
interacting Bose gases.

The limiting regime of this paper is obtained by introducing two parameters, v, ¢ > 0,
where v = /m = \/%, and the potential v is taken to be an approximate delta
function of range €. We suppose that v, e — 0 under the technical constraint ¢ >
exp(—(log v~1)1/27¢) for some constant ¢ > 0. We show that there exists a suitable renor-
malization of the chemical potential & = 6 such that the reduced density matrices of the
quantum state (1.6) converge to the correlation functions of the field theory (1.1), (1.2).

Previously, this result was obtained for d = 1 in [31, 53, 55], where, as explained in
Section 1.1, no renormalization is required. In higher dimensions d = 2, 3, the mean-field
limit was investigated in [31-33, 54, 56, 73], where the parameter ¢ was fixed as v — O.
The resulting limiting field theory differs from ¢3 in that the interaction term V(¢) is
nonlocal, given by a convolution with a bounded two-body interaction potential v. This
nonlocal interaction term is considerably less singular than the local one of ¢§ theory.
The stronger singularity of V(¢) requires additional renormalization as compared to the
nonlocal potential. This makes the local problem significantly more difficult than the non-
local one. In particular, the renormalized interaction term V' (¢) is unbounded from below,
whereas in the nonlocal regime it is almost surely nonnegative.

The above lower bound on the range of the interaction ¢ is technical in nature (see
Remark 2.5 below for a more detailed discussion on its origin). We expect that it can be
improved, but at the cost of a considerably more complicated argument. In this paper we
wish to emphasize that, using relatively simple methods, one can establish a connection
between local Euclidean field theories and interacting quantum gases. We leave quantita-
tive improvements of such results to future work.

Using our methods, we also extend the results on the mean-field limit for a nonlocal
interaction term V(¢) in [33, 56] from bounded two-body interaction potentials, v, to
unbounded ones. Our integrability assumptions on the function v are optimal, as given
in [13]. We refer to Section 5.3 below for details.
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1.3. Outlook

The close relationship between Euclidean field theory and interacting Bose gases estab-
lished in this paper leads to a web of conjectures concerning properties of ¢:} theories
inspired by results on Bose gases and, conversely and perhaps more interestingly, proper-
ties of interacting Bose gases inspired by known results on qb:, theories. In the following,
we outline some of these conjectures.

We remark that an analysis very similar to the one in this paper yields an analogous

relationship between the ¢5 theory with N complex components (that is, with K = 2N
real components) and an interacting Bose gas with N species of identical Bosons; see
Remark 2.4 below.

ey

2

3)

It is known (see [4,9,38]) that systems of nonrelativisitic quantum particles moving
in d-dimensional Euclidean space and interacting through delta function potentials
are equivalent to systems of free (i.e. noninteracting) particles, provided that d = 4.
Given the connection between interacting Bose gases and ¢>Zlt theories exhibited in
this paper, this suggests that the latter theories are equivalent to free (i.e. Gaussian)
field theories in dimensions d = 4, for a field ¢ with an arbitrary number of complex
components.

In d = 3 dimensions, qﬁ; theories with N complex components are known to undergo
a phase transition accompanied by spontaneous O (2N )-symmetry breaking and the
emergence of Goldstone bosons [34] (see also [30], as well as [36] for recent results
on related lattice models with disorder). Given our results for d = 2, as well as analo-
gous results for d = 3 to appear in a future paper, the existence of a phase transition in
the Euclidean field theory strongly suggests that translation-invariant Bose gases with
repulsive two-body interactions in three dimensions exhibit Bose—Einstein condensa-
tion accompanied by the appearance of massless quasi-particles with approximately
relativistic dispersion at small wave vectors.

In two dimensions, the Mermin—Wagner theorem implies that such phase transi-
tions do not exist, and the O (2N )-symmetry remains unbroken for arbitrary values
of the coupling constant A. A similar result is expected to hold for two-dimensional
interacting Bose gases (and easy to see for ideal Bose gases).

The one-component complex ¢(‘1‘ theory in dimension d = 2 is expected to exhibit a
Berezinskii—Kosterlitz—Thouless transition. This is rigorously known for the classical
XY -model on a square lattice, which is the limiting theory of lattice ¢5 theory, as A
tends to oo, with k = 2A; see [30,35]. In view of the results proven in this paper, this
suggests that two-dimensional Bose gases of one species of particles might exhibit
a transition to a low-temperature phase where reduced density matrices exhibit slow
decay, analogous to the Berezinskii—Kosterlitz—Thouless transition.

In contrast, for a two-dimensional qb:, theory with two or more complex compo-
nents, with an O(2N)-symmetry, it is expected that connected correlations exhibit
exponential decay for arbitrary values of the coupling constant A; see [68]. This sug-
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gests that two-dimensional Bose gases of several species of identical particles exhibit
rapidly decaying correlations at all temperatures and densities.

(4) For ¢3 theories with N complex components, there exists a systematic 1/ N -expan-
sion; see [49,50] and [78, Chapter 30]. The model obtained in the limit, as N — oo,
is the spherical model, which is exactly solved. It is tempting to extend the method
of the 1/N-expansion to Bose gases of N species of identical particles interact-
ing through two-body interactions of strength O(1/N). The model obtained in the
limit, as N — oo, appears to be equivalent to an ideal Bose gas, but with a renor-
malized chemical potential. In attempting to prove Bose—Einstein condensation for
translation-invariant interacting Bose gases, therefore, it seems judicious to begin by
studying Bose gases with a large number of species of identical particles. The con-
nection between Bose—Einstein condensation and phase transitions in classical field
theory has been discussed in e.g. [6,48].

2. Setup and results

2.1. Classical field theory

In this subsection we define the Euclidean field theory and its correlation functions. We
note that the measure p from (1.1) can be formally viewed as the thermal equilibrium
measure of a classical field theory with Hamilton function given by S(¢) from (1.2). We
work on the d-dimensional torus A := [—1/2,1/2)%. We use the Euclidean norm || for
elements of A regarded as a subset of R?. We use the shorthand Jdx ()= [ Adx ()
to denote integration over A with respect to Lebesgue measure. We abbreviate K :=
L?(A;C) and denote by (-, -) the inner product of the space J, which is by definition
linear in the second argument. On # we use the standard Laplacian A with periodic
boundary conditions.

The classical free field ¢ is by definition the complex-valued Gaussian field with
covariance (k — A/2)~!, where k > 0 is a constant. Explicitly, the free field may be
constructed as follows. We use the spectral decomposition k — A /2 = Y} .74 Aguguy,
with eigenvalues A; > 0 and normalized eigenfunctions u; € J# (see also (4.5) below).
Let X = (X)geza be afamily of independent standard complex Gaussian random vari-
ables,” whose law and associated expectation are denoted by P and E, respectively. The
classical free field is then given by

3We recall that Z is a standard complex Gaussian if it is Gaussian and satisfies EZ = 0,
EZ? =0, and IE|ZZ| = 1, or, equivalently, if it has law ﬂ_le_lzlzdz on C, where dz denotes
Lebesgue measure.
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which is easily seen to converge® in L2(IP) of the L2-Sobolev space H'~4/27¢ for any
c>0.

In order to define the interacting theory, it is necessary to regularize the field ¢ by
convolving it with a smooth mollifier. To that end, choose a nonnegative function ¢ :
R — R of rapid decay satisfying 9 (0) = 1, and for 0 < N < oo define the regularized

field
}: Jﬁ(k/N)uk, 2.1)

keZd

which is almost surely a smooth function on A. We define the regularized interaction

1
Vn = 5/dx:|¢1v(x)|4:,
where :-: denotes Wick ordering with respect to the Gaussian measure P (see Appendix

A.1). Explicitly,

Hen ()[*: = |¢n (0)]* — 4E[|pn (x) 1] |¢n (x)]* + 2E[|pn (x) 2]

Here, the deterministic factor E[|¢py (x)|?] = > jcza D (k/N)/Ag diverges as N — oo
ford > 1.

For d = 2, using Wick’s theorem, it is easy to see that Vy converges as N — oo in
L?(P) to arandom variable, denoted by ¥/, which does not depend on the choice of . See
e.g. [31, Lemma 1.5] for details. The interacting field theory is given as the probability
measure

1
Zfﬂm,ngwﬂ. (2.2)
By the well-known Nelson bounds [63, 64] mentioned in Section 1.1, eV is integrable
with respect to IP.

We characterize the interacting field theory through its correlation functions, defined
as follows. For p € N and x,X € A?, we define the p-point correlation function as

(s 1= FEBE) () 9x0) - 9xp)e ], 3)
which is the 2 pth moment of the field ¢ under the probability measure (2.2). This mea-
sure is sub-Gaussian, and is hence determined by its moments (y,)pen~. (Note that any
moment containing a different number of ¢s and ¢s vanishes by invariance of the measure
(2.2) under the gauge transformation ¢ — a¢, where || = 1.)

As explained in [33, Section 1.5], the correlation function y,, is divergent on the diago-
nal, even for the free field. Hence, for instance, it cannot be used to analyse the distribution

“In fact, an application of Wick’s rule shows that the convergence holds in L™ for any m < oo.
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of the mass density |¢(x)|%. As in [33, Section 1.5], we remedy this by introducing the
Wick-ordered p-point correlation function

1 _ _
Pp)xz = EE[ifﬁ(fl) e h(Fp) p(x1) - p(xp) e ], (2.4)

which has a regular behaviour on the diagonal. The Wick-ordered correlation function
(2.4) can be expressed explicitly in terms of the correlation functions (2.3) and the corre-
lation functions of the free field; see (2.20) below.

2.2. Quantum many-body system

In this subsection we define the quantum many-body system and its reduced density matri-
ces. For n € N, we denote by P, the orthogonal projection onto the symmetric subspace
of F®"; explicitly, for ¥, € H®",

1
Py (x1,oos ) = 0 Y W (1), - X)) 2.5)

wesSy,

where S, is the group of permutations of {1, ...,n}. For n € N*, we define the n-particle
space as H, := P, H®". We define Fock space as the Hilbert space ¥ = F(H) :=
D, Hn- We denote by Trg (X) the trace of an operator X acting on . For f € #
we define the bosonic annihilation and creation operators a( f) and a*(f) on ¥ through
their action on a dense set of vectors ¥ = (V,,),eN € F as

@(f )W) (x1,..., %) = ~/n + 1fdx F ) Wnp1 (X, X1, ... Xn), (2.6)
(@ ()W) (x1,....xn) = % ;f(xi)\yn_l(xl,...,xi_l,xiﬂ,...,x,,). (2.7)

The operators a( /) and a*( f') are unbounded closed operators on ¥, and are each other’s
adjoints. They satisfy the canonical commutation relations

la(f).a* (@] =(f.g 1. la(f).a(®]=[a"(f).a"(g)] = 0. (2.8)

where [X, Y] := XY — YX denotes the commutator. We regard a and a* as operator-
valued distributions and use the notations

atf) = [ar foaw. ()= [ ax foa 29)
The distribution kernels a*(x) and a(x) satisfy the canonical commutation relations
la(x).a*(X)] =8(x —X), [a(x).a(®)] = [a"(x),a™(¥)] = 0. (2.10)

For v > 0, we define the free quantum Hamiltonian H(©® = Hlfo) through

HO® .= v/dxa*(x)((/( — A/2)a)(x). (2.11)
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To describe the interaction potential of the Bose gas, we choose v : R — R to be
an even, smooth, compactly supported function of positive type® whose integral is equal
to 1. For ¢ > 0 we define the rescaled interaction potential on A as

=Y Sidu(x;”). (2.12)

neZd

For &, v > 0 we define the interacting quantum Hamiltonian A = H_ through

2

H:=HO 4+ v? / dx dXa*(x)a(x)v®(x — X)a* (X)a(X) — ves / dxa*(x)a(x) + 05,

(2.13)

where o and 6] are real renormalization parameters that we shall define shortly in (2.16)
below.

Using (2.13), the quantum grand canonical density matrix from (1.6) can be expressed

as the operator
(16)y=eH/z, Z:=Trg@EH),

where Z is the grand canonical partition function. Analogously, the free grand canonical
partition function is
zO .= Trgr(efH(O)).

We shall also use the relative partition function
Z:=27/ZO. (2.14)

In order to define the renormalization parameters o’ and 6, we introduce the Green
function G of the free field ¢, i.e. the integral kernel of the operator (k — A/2)~'. Since
k — A /2 is invariant under translations, we can write G , = G(x — y). Explicitly, in the
sense of distributions,

G(x —y) = E[p(x)p(»)]-

The Green function G exhibits a logarithmic singularity at the origin (see Lemma B.1
below). Moreover, we denote by

e_H(O)
Oy =V TI'?’ (a*(O)a(O)W) (215)

the expected rescaled particle density in the free quantum state. Then we set
af =0y + 1%, 0 =102+ 1%, — E°, (2.16)

where

8= /dx v¥(x)G(x), E°®:= %/dx v (x)G(x)2. (2.17)

SThis means that the Fourier transform of v is a positive measure. Note that we do not assume
that v is pointwise nonnegative.



The Euclidean ¢§ theory as a limit of an interacting Bose gas 11

The parameter o describes a renormalization of the chemical potential, and 6] corre-
sponds to an energy renormalization. As ¢, v — 0, the renormalization of the chemical
potential behaves as o — +o00. We remark that, using the quantities (2.15) and (2.17),
we can rewrite the Hamiltonian (2.13) in the form

H=H®O+ % /dx dx (va* (x)a(x) — gv)v°(x — X)(va* (X)a(X) — ov)

—rs/dx (va*(x)a(x) —ov) — E°. (2.18)
Next, we define the p-particle reduced density matrix as
- - e H
(g i= Try (a*(xn ---a*(xp)a<x1)---a(xp)7). 2.19)

As with the correlation function (2.3) and its Wick-ordered version (2.4), we would like to
replace (2.19) with its Wick-ordered version. To that end, we regard the expressions (2.3)
and (2.4) as integral kernels of operators acting on #(,, and observe that (see [33, Lemma
A.4])

k

D 2
Vp = Z(p) (D" Py ® 70 Py (2.20)
k=0

where y,(,,o) denotes the m-point correlation function from (2.3) with V' = 0. In analogy
with (2.20), we therefore define the Wick-ordered p-particle reduced density matrix as

D 2
(T = Z(i ) (=1)P* Py (T @ TSV Py. @21)

k=0

where 1",(,? ) denotes the m-particle reduced density matrix of the free grand canonical
density matrix e~ @ /Z© _ (For an interpretation of (2.21) as a result of Wick ordering
(2.19) with respect to the free field in the functional integral representation of quantum
many-body theory, we refer the reader to the discussion in [33, Section 1.7]).

2.3. Results
We may now state our main result.
Theorem 2.1. Suppose that d = 2 and ¢ = ¢(v) satisfies
e = exp(—(log v_l)l/z_c) (2.22)

for some constant ¢ > 0. Then as ¢,v — 0 we have the convergence of the partition
function
Z— (2.23)

and of the Wick-ordered correlation functions

i, S5, (2.24)
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C . . .
for all p € N, where — denotes convergence in the space of continuous functions on
AP x AP with respect to the supremum norm.

We refer to [33, Section 1.5] for an in-depth discussion of applications of Theorem 2.1.
In particular, Theorem 2.1 yields the following result for unrenormalized correlation func-
tions.

Corollary 2.2. Under the assumptions of Theorem 2.1,
Lr
vPT, — v,
Lr
forall p € N and r < 0o, where —> denotes convergence in the L™ (AP x AP)-norm.

Another application of Theorem 2.1 is the convergence of the joint distribution of the
Wick-ordered quantum particle densities a*(x)a(x) to those of the Wick-ordered mass
densities |¢ (x)|?; see [33, Theorem 1.4].

Remark 2.3. In this paper we set A to be the unit torus for definiteness, but our methods
extend without complications to more general domains and boundary conditions. In par-
ticular, they also apply to the full space R? with one-body Hamiltonian —A /2 + U(x),
where the particles are confined by a suitable external potential U : R? — R satisfying
U(x) = b|x|? for some b > 0 and 6 > 2. We refer to [33, Sections 1.6 and 7] and [56, Sec-
tion 3.2] for an in-depth discussion of the analogous extension for the mean-field scaling.
The corresponding counterterm problem, which relates the bare and renormalized exter-
nal potentials, was formulated and solved in [31] for the mean-field scaling. It, along with
the arguments of [31, Section 5], can be adapted to the local scaling of the current paper;
we omit further details.

Remark 2.4. The proof of Theorem 2.1 can be extended to establish the convergence
of the interacting Bose gas of N species of identical Bosons to the ¢5 theory with N
complex components. (Theorem 2.1 corresponds to N = 1.) More precisely, we introduce
the species index i = 1, ..., N, and augment the creation and annihilation operators to
a}(x),a;(x) satisfying the canonical commutation relations

[ai (x).aj ()] = 8;8(x = %), [ai(x),a;(X)] = [a7 (x), a} (X)] = 0, (2.25)

which generalize (2.10). The Hamiltonian from (2.11) and (2.13) is generalized to

N
HO =y / dx a} (¥)(k = A/2)a) (x)

i=1
and

N
H:=H®O 4+ "; > / dx d¥ af (x)a; (x)v®(x — X)af (X)a; (%)

i=1

N
— vy Z [ dx af(x)a;(x) + 6.

i=1
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Then we find that the reduced density matrices of the N-species quantum Bose gas con-
verge to the correlation functions of qbg theory with N complex components, in the sense
of Theorem 2.1.

Remark 2.5. We conclude this section with a discussion on the technical condition (2.22)
on the range ¢ of the interaction potential. It is instructive to compare the right-hand side
of (2.22) to the typical inter-particle distance, which we claim is of order

€ =v"2(logv™1H)7V2, (2.26)

To show (2.26), it suffices to show that the expected number of particles, given by Tr(I"y),
is of order v~!logv~!. By Theorem 2.1 and the definition (2.21), we find Tr(I'}) =
Tr(l"l(o)) + O(v™1). Hence, it suffices to show that Tr(l"l(o)) is of order v™'logv™!, which
follows using the Wick theorem for quasi-free quantum states (see e.g. [33, Remark 1.5
and Lemma 2.9]), since Tr(I'?) = Tr(S=arm—) < v~ ' logv™, as claimed.

Comparing (2.26) and the right-hand side of (2.22), we conclude that the range of the
interaction £ may vanish much faster than any power of (log £~!)~! but much slower than
any power of £. As stated in Section 1.2, we expect that it can be improved, but at the cost
of a considerably more complicated argument. We leave such quantitative improvements
to future work, focusing here on the first result of this kind while aiming for a relatively
simple proof.

The origin of condition (2.22) in our proof arises from controlling oscillatory inte-
grals. It can be traced to the functional Fourier representation from Lemmas 5.6 and 5.7
below. There, the partition function is expressed in terms of an integral over a Gaussian
field, where the integrand includes a phase with a diverging prefactor. To compensate this
rapidly oscillating phase and obtain a quantity of order 1, the integral is multiplied by the

large factor
o(T)?/2+E*

(see (5.15)) which is propagated throughout the estimates of Section 5, for example in
Lemma 5.9. This large factor needs to be compensated by powers of v which arise from
our error estimates, leading to the lower bound on ¢ in terms of v.

3. Structure of the proof

The rest of this paper is devoted to the proof of Theorem 2.1. We begin with a short section
that lays out the general strategy. We use ¢, C to denote generic positive constants, which
may change from one expression to the next, and may depend on fixed parameters. We
write x < y or x = O(y) to mean x < Cy. If C depends on a parameter o, we write
X Sq ¥, x < Cyqy,orx = Oy(y). We abbreviate [n] = {1,...,n}.

We shall need two different interacting field theories approximating (2.2), obtained by
replacing the interaction V' with regularized variants, denoted by W and V¢, respectively.
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They are defined by
We = %/dxd)?:|¢(x)|2:v€(x—)7):|¢()7)|2:—tE/dx:|¢(x)|2:—Ea, (3.1)
1
Vezz5/}udiv%x—x)4¢uﬂﬂ¢ﬁm2; (3.2)

The rigorous construction of the random variables W#, V¢ proceeds exactly like that of V'
explained in Section 2.1: one introduces truncated versions W[f,, ij, defined in terms
of the truncated free field ¢ (see e.g. (4.7) below), and proves using Wick’s theorem
that as N — oo they converge in L?(PP) to their respective limits W¢, V¢. Throughout
the following, we shall make use of such constructions of Wick-ordered functions of the
free field without further comment. The integrability of e 7" and e™V" is established in
Section 4 below.

To emphasize the dependence of the quantities (2.2) and (2.4) on the interaction V', we
sometimes include the interaction V' in our notation as a superscript, writing ¢ and )7; ,
respectively.

The proof consists of two main steps.

Step 1. We compare Z and v? f‘p with £%° and )71?’ *, respectively, in the limit v, & — 0
under condition (2.22).

Step 2. We compare ¢ W* and 771?/ ° with ¢V and )’/‘1}/ , respectively, in the limit ¢ — 0. This
step is done by passing via the further intermediate interaction V'°.

Step 1 relies on a quantitative analysis of the infinite-dimensional saddle point argu-
ment for the functional integral introduced in [33].

Step 2 relies on three main ingredients. First, we show integrability of e ™", uniformly
in &. Second, we use the fact that V¢ — W¢ is small in L2(IP) and it lies in the second poly-
nomial chaos (see Section A.2 below), which allows us to deduce integrability of e™"*
by expansion in V¢ — W¢ and hypercontractive moment bounds. Third, to obtain uniform
control on the Wick-ordered correlation functions, we use Gaussian integration by parts,
analogous to Malliavin calculus, to derive a representation of the correlation functions in
terms of expectations of derivatives of the interaction potential.

The results of these two steps are summarized in the following two propositions.

Proposition 3.1. Suppose that d = 2 and that v, e — 0 under the constraint (2.22). Then
Z — " — 0. Moreover, for all p € N*,

oL, =97 | o —o. (3.3)

Proposition 3.2. Suppose that d = 2 and &€ — 0. Then (" — ¢V Moreover, for all
p € N¥,

17" =7 lc = 0. (3.4)

We remark that Proposition 3.1 holds also for d = 3, with the same proof, provided

that condition (2.22) is suitably adjusted. We refer to Section 5 for more details and for
the proof.
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4. Proof of Proposition 3.2

In this section we prove Proposition 3.2. We set d = 2 throughout.

4.1. L2-estimates
In this subsection we derive L2-estimates for the differences V& — V and V& — We.

Lemma 4.1. We have ||V — W¢| 2¢py — 0 as e — 0.

Proof. A straightforward calculation using (A.2) below yields

Ve %/dxd?c:lgb(x)lz:va(x—)7):|¢()?)|2:

— / dx dX v¥(x — X)G(x —X) p(x)p(X) + E¢

1
3 / dx dX :|¢(x)]*: v¥(x — X) :|p(X)|%:

— / dx dX v¥(x — X)G(x —X) :9p(x)p(X): — E€

we — / dx d¥ v8(x — F)G(x — X)(:¢(x)p(X): — :[p(x)]*2). 4.1)

By Lemma A.1 below (see also Example A.2), we find

Ve~ Weliagey = [ dxdTdy a5 =Dty = PIGE - 216G - »)
X (G(x =) = Glx =) (GE-y) = Gx—y). 42)

We emphasize the crucial double cancellation on the second line of (4.2), which will
ensure convergence of the right-hand side, even though the first line of the right-hand side
on its own is divergent as ¢ — 0. From Lemma B.1 below, we find

[x — ¥

IGx—=Y)—G(x—y)| <y =7+
[x =yl

log 4.3)

and similarly for |G(X — y) — G(x — y)|. Switching to new integration variables & =
(X —x)/e,k = (y —y)/e,and z = x — y, we obtain

2
”V‘s - WSHLZ(]F)

h k
< /dh dk dzv(h)v(k)G(eh)G(sk)(alhl + ‘log 12 Tf | )(8|k| + ‘log 12 TIS | )
z z
We multiply out the two parentheses on the right-hand side and treat each of the four
terms separately. The term arising from s|h|e|k| is easily estimated by Oy (s2%) for any
a € (0,1), using G(x)|x| S |x|% by Lemma B.1.
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For the other three terms containing the logarithmic factor, we use
log |x + + |log |x if |x| < 2|y|,
‘log < [ roglx +y1[ + flog | if x| < 211 w
|x] [y1/1x] if |x[ > 2]y],

We estimate the mixed terms, for any « € [0, 1), as

|z + eh|

/dh dk dz v(h)v(k)G(eh)G(ek) €|k| 'log
< /dk v(k)G(sk)8|k|/dh v(h)G(ch)

x /dZ ((|log |z + eh|| + |log 2] ) 1|zj<2ein| + 8||7|

h
|1|z>2£|h|)

<a /dk v(k)G(sk)slkl[dh v(h)G(eh) (e |h** + e|h]) <q £

Finally, we estimate, for any o’ < o < 1,

/ dhdkdzU(h)v(k)G(Sh)G(ak)‘log “’”H |Z+sk|‘

< / dh dk v(hyv(k)G (eh) G (ek)
h
X /dz ((|log |z + eh|| + [log |z|[)1}z1<2epn] + %l|z>2£|h|)
((|10g |z + k|| + [log |z]])1)zj<2elk) + || ||lz>25k|)

Sa /dh dk v(h)v(k)G(eh)G(ek) ([e(|h] A KD + 2 (el A])* elk| + (el (elk])*)

< /dh dk v(h)v(k)G(eh)G(ek) (|h])* (e|k|)¥ <o *
where in the second step we have used the estimates

/dz (Jlog |z + eh||2 + [log |Z|’2)1\z|s25\h\1|z|$25|k| Sa [e(|h] Ak

log |z + €h|| + |log|z]
/dZ | [+ |1|z|szs|h| Sa (elh]))*

|2

DI,

and e|h|/|z| < (e|h|/|z])* for |z| > 2¢|h|. We conclude that V€ — W?|[ 2p) <o &% for

any o € (0, 1).
Lemma 4.2. We have ||V — V| 2¢py — 0 ase — 0.

Proof. Clearly,

1
ve_y = E/dx dF (v (x — ) — 6(x = D) : (012 [ ¢ (F) 22
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Using Lemma A.1 below (see also Example A.2) we therefore find

1
E(Ve-V)* = 3 / dxd¥dy dy (v°(x = X) = 8(x = X)) (v°(y = §) = 8(y — 7))

XGx—y)G(X=y)(G(x —y)GEX —y) + G(X - y)G(x —))).

The right-hand side splits into two terms. We only consider the first one; the analysis of
the second one is analogous. With the change of variables X —x = h, ¥y — y = k, and
z = x — Y, the first term reads

% / dz dh dk (v¥(h) — 8(h)) (v¥ (k) — 8(k))G(2)*G(z + h — k)?

= %/dz G(Z)Z/dhdk ve(h)ve(k)
x (G(z +h—k)*—G(z —k)* - G(z + h)* + G(2)?).

We now estimate the first two terms and the last two terms separately. (A more careful
second order analysis could be done to take into account a further cancellation between
all four terms, yielding a bound £2* for any o < 1 instead of &, but we shall not need it.)
The sum of the first two terms on the right-hand side is estimated by

1
3 / dzG(2)? / dh dk v&(h)vé(k)|G(z + h — k)* — G(z — k)?|

<3 [ ana v8(h)v€(k)/dzG(Z)Z(G(Hh—k)+G(Z_k))('h|+‘log%')
s %/dh dk vg(h)ve(k)/dz G(Z)z(G(Z + h —k) + G(Z —k))

h
s (1 (o =+ = k1| + gz = K11} e—eyea + Ve )

where in the second step we have used estimate (4.3), and in the third, estimate (4.4). Since
on the support of the integral over & we have |h| < ¢, we may perform integration over z,
followed by integration over & and k, to deduce that the above expression is bounded
by O(e). Here we also use the fact that G has a logarithmic singularity at the origin, as
established in Lemma B.1 below and the fact that ||10g || Ljx)<e ||L,, <p efor p e (1,2),
combined with Holder’s inequality. This concludes the proof. ]

4.2. Integrability of e=V*

In this subsection we establish the integrability of eV, uniformly in . This is an adap-
tation of Nelson’s argument [64] (see also [47] for a recent pedagogical account) to a
nonlocal interaction.

Proposition 4.3. There is a constant ¢ > 0 such that for all e > 0 and t = 1 we have
PV > 1) < exp(—eVPer),

The same estimate holds for V¢ replaced with V.
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In particular, eV is uniformly integrable in & > 0.

The rest of this subsection is devoted to the proof of Proposition 4.3. We start by
noting that k — A /2 has eigenfunctions u; € # and eigenvalues Ay indexed by k € Z¢
and given by

e =k + 272 |k)?, uy = 2Tk (4.5)
We shall use the truncated field ¢ from (2.1) with a suitable truncation ¢, which is
smooth in Fourier space. To that end, we fix p to be a smooth, nonnegative, rotation
invariant function, that has integral 1 and is supported in the unit ball. We suppose that its
Fourier transform

D6 = p(6) = [ dxe o0 6

is nonnegative and radially nonincreasing (this can always be achieved by taking p as a
convolution of two nonnegative functions).
We define the truncated version of V¢ from (3.2) through

V=g [ ot e= Dl 0P lon P, @7)

which converges in L2(P) to V¢ as N — oo.
Next, let (Yi)geza be afamily of i.i.d. standard complex Gaussian random variables,
which is independent of the family (X );cza. For 0 < N < M < oo we define the field

Yy
= — V¥ k/ M) —-3k/N .
VNM kEXZ:d m\/ (k/M)—0(k/N)ug

By construction, ¢y and Yy are independent. For M < oo, they are almost surely
smooth on A. We define the truncated Green function

Gy :=Gxpy. pn(x)i= Y N?>p(N(x +n)). (4.8)

neZd

and find by Poisson summation that, for N < M,

Elpn()dv ] = ;—kez”i’"“‘”ﬁ(/«/zv) =Gy(x—y). (49
kezd
EWw ] = Y2 e D 0k /M)~ 9k N)
kezd
=Gu(x—y)—Gn(x—y). (4.10)

By independence of ¢ and ¥y, ar, we therefore find that for any N < M we have the
decomposition into low and high frequencies

d
éN +YNM = dM. (4.11)
and in particular setting M = oo we get
d
oN + ¢UW00 = ¢.

d -
Here = denotes equality in law.
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By (4.11) we have, forany N < M,

al ~ ~ ~ ~
Vi =5 / dx dX¥ v®(x — %) : ¢ (x) + Ym0 1w (F) + Yvm (B
For any N < M we therefore have

Vi = Y Viu(@an.b,
a,d,b,be{0,1}

where
Vi (a,a,b, b) :=% / dx dx¥ vé(x — X)
X 1y (1) " n (D) Thy (1) Py (D)
X YU, () YN ()Y (PN (P (4.12)
Hence, for N < M we have

Vi =Vy = Z L yaipsb=0 VNm(@.d.b,b). (4.13)
a,d,b,b€{0,1}

Lemma 4.4. There is a constant C depending on v such that almost surely
Vi = —C(log N)*> foralle > 0.

Proof. Abbreviate S = 1 + [p> dx |v(x)|. Using the explicit form (A.2) of the Wick
power in (4.7) as well as (4.9), we find

Vi =5 [ ard®ut (= (1w @Plow OF - Gy Olgn (P = G Ol (P
—2Re Gy (x — X)pn (x)pn (X) + Gy (0)® + Gy (x — 55)2)
=5 [ xaF v - D(I9n 0P — SGx 0) (#w DI - SGy (0)

+ (S = DGN (0)(Ipn (x)]> + [¢n (X)) = 2Re Gy (x — By (X)dn (X)
— (8 =1)GN(0)> + Gy (x — %)?]

(S — )Gy (0) f dx gy ()P

\V

_ S2
“Re / v dF v (r — )Gy (x ~ D (N (F) — S G 07

where in the last step we have used the fact that v (and hence also v®) is of positive type
with integral 1. Using |Gy (x)| < Gy (0) by (4.9) and Cauchy—Schwarz combined with
Young’s inequality, we find

[ dx dF v (x — DG (x — D (B (D) < (5 — DG (0) / dx gy (P

and the claim follows from Lemma B.3. [
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Next, we derive an estimate for the L2-norm of Vir = V-
Lemma 4.5. For any fixed § > 0 and for any 0 < N < M < oo we have

1+
1Vig = Vil S N

Proof. By (4.13) and Minkowski’s inequality, it suffices to estimate
R = E[|Vy 5 (@.@.b.0)|*) = E[V§ 4 (a.d.b.b) V§ y,(a.@.b.b) ] (4.14)

for any fixed a,@, b, b € {0, 1} satisfyinga +@ + b + b > 0.
Using Lemma B.3 below we find the bounds Gy (x) < p(x) and |Gy (x) — Gy (x)| S
q(x), where

p(x) =1+ [loglxl[, g(x) = gn(x):= (1 + [log(N|x])]) A N2

Note that g(x) < p(x). Using Wick’s theorem, Lemma A.1, and Young’s inequality, we
find

R < /dx dX dy d v (x = )| [v*(y — Dlg(x — Y) p(x — y) p(X — 7)*
+ / dxdxdy dy [v*(x = X)[ [v*(y = P)g(x = y)p(X = V) p(x = ) p(X — y)

< swp / dx g0 p(x — ) + / dx dT (1) p(%)?

< sup/ dxg(x)p(x — y)®
yeA

4 1 3 1
< dx (1+ 1 +—f dx (1 + |log |x — —}
jggl:/lxKC/N x (1 [log]) N2 Jix>c/n x (14 Jlog v = 1)) |x|?

Sﬁ N—2+5

for any § > 0, where in the third step we have used [ dX p(X)® <1 < p(x)3, and in the
last step we have used Holder’s inequality. |

Proof of Proposition 4.3. For any N = 1 we have, by Lemma 4.4,
P >1) =PV - Vg <—logt — Vi) <P(VE - Vg < —(logt — C(log N)?)).
Now choose N = 1 such that

logt — C(logN)?> =1,

which is always possible for ¢ large enough.

Next, we find that Vy, (or more precisely its real and imaginary parts) is in the 4th
polynomial chaos (see Section A.2), by using Lemma A.3 and the easy fact that Vj; is
orthogonal to the nth chaos for n # 4, which is a consequence of Wick’s theorem in
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Lemma A.1. Hence, from Remark A.5 and Lemma 4.5 we deduce that for any 0 < N <
M < oo and p € 2N we have

2

p
1Vir = Vi llr@) < N2 (4.15)
Since Vg — V¢ in L?(P) as N — oo, by Lemma A.4 we find that (4.15) holds also for
M = oo (i.e. replacing V; with V¢). Hence from Chebyshev’s inequality, for any p € 2N

we get

e Cp2 )4 P2 )4

14

Pe™ >0 <E[Ve—Vgl?] < (N2/3) < (ﬁ)
< (p2€—c‘/logt)p’

for large enough ¢ (and hence N). Choosing p to be the largest element of 2N smaller
than e¢/2v121=1/2 yields the claim for V.
Finally, the claim for V easily follows from the one for V¢ and Lemma 4.2. |

4.3. Convergence of the partition function

The first claim of Proposition 3.2, the convergence {%* — ¢V, follows immediately from
the following result.

Lemma 4.6. Forany 1 < p < oo we have eV —e™™*||Lr) — 0ase — 0.

Proof. We begin by estimating ||e ™" || »p) by comparing it to [|e™" || » ) and recall-
ing Proposition 4.3. To that end, we note that 1V — W is in the second polynomial chaos
by (4.1) (more precisely, by Lemma A.1, V& — W¥¢ is orthogonal to the nth polynomial
chaos for n # 2 and the claim hence follows from Lemma A.3). Hence, by the hypercon-
tractive bound from Lemma A.4 we obtain

e_we 1 1
" =" = U@y < 30 IV =W llo@y =30 51V = Wil ey

k=1 k=1
1
S 2 PR IVE = WolLapy < 3 CPIVE = Wella)”
k=1 k=1

for some constant C > 0, by Stirling’s approximation for k!. Using Lemma 4.1 and
Proposition 4.3, we conclude that for small enough & (depending on p), [le™""||L» )
is uniformly bounded in &. The claim now follows by writing

1
|7 = Loy < [ 10 = WO g,

applying Holder’s inequality to the right-hand side, and combining Lemmas 4.1 and 4.2
with Lemma A.4 and the observation that V' — W¥¢ lies in the span of the polynomial
chaoses up to order four. ]
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4.4. Convergence of correlation functions

In this subsection we prove the second claim of Proposition 3.2, the convergence of the
correlation functions in (3.4). In order to obtain the uniform convergence of the Wick-
ordered correlation functions (771?/ S)X,; to ()’/\IY )x% We use a representation obtained by
repeated Gaussian integration by parts. To that end, we shall introduce a differential oper-
ator, denoted by Ly x, such that

Lyx¢(y) =Gn(x—y) (4.16)
and hence, formally,

1)
Lyyx = /dyGN( —J’)m 4.17)

Our argument may be viewed as an instance of Malliavin calculus, with Ly x playing the
role of the Malliavin derivative.

We choose the regularizing function ¥ to have compact support. Recall (see (2.1))
that the underlying probability space consists of elements X = (X )icza With X € C.
Define J to be the space of random variables of the form f(X), where f is smooth in
the sense that all of its partial derivatives exist. We denote by dx, and g, the usual
holomorphic and antiholomorphic partial derivatives in the complex variable Xi. On the
space 7 we define the first order differential operators

Z \/ﬂ(k/N) up(x)dg, . L, Z \/ﬂ(k/N) g (x)dx, -

keZd keZd

where x € A and 0 < N < oo. Here we recall the definitions (4.5). Note that, owing to
our choice of ¥, each sum is finite. That this definition indeed satisfies (4.16) is verified
in Lemma 4.8 below.

We record a few simple properties of Ly x. The first property is Gaussian integration
by parts for the operator Ly .

Lemma4.7. Let f(X) € T N LY(P). Then

E[Lynyxf(X)] =Elpn () f(X)].  E[Lynxf(X)] = Elpn (x) f(X)].

Proof. We only prove the first identity. We use the fact that if Z is a standard complex
Gaussian random variable, then E[Z f(Z)] = E[d; f(Z)], as can be seen by integration
by parts. Thus, since each X} is a standard complex Gaussian random variable indepen-
dent of the others, we get

E[lLyf(X)]= ) Jz?(k/N)uk(xm[axkf(X)]

keZd
_ Z ,/z?(k/N)uk(X)E[ka(X)]
keZd

= Efpn (x) f(X)]. =
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The second property that we verify is condition (4.16).
Lemma 4.8. For x,y € A, we have
Lyx®(y) =0, Lyx$p(y)=Gn(x—y)
in the sense of distributions in the variable y. Similar identities hold for L Nx-

Proof. We only prove the second identity. We compute

Lyxd(y) = ——=0(k/N)ug(x)—=ir(y) = GN(x — y),
S =
where the last step follows from (4.9). [

We may now prove the representation of (2.4) underlying our proof. We denote the
regularized Wick-ordered correlation function by

(PN pIxx = ;V]E[e (PN (R1) - N (Kp) N (x1) -+ p (xp) .
Lemma 4.9. We have
(PN p)xz = gVIE[Lle o Lng, LN - Lsx,e”"]
The same holds for V replaced with We.

Proof. Using the recursive characterization of Wick ordering from (A.3), we find

Bl [T ov@) [T on: ] =E[e: [T on@ [T dwia):on(x)]

i€[p] i€[p] i€[p] ie[p—1]
_ZGN()?'j—xp)]E[e_V: [T ovG TT ene:].
jelp) ielpI\(i} iclp—1]

Here we have used (4.9) and E[¢x (x)¢n ()] = 0. Using Lemmas 4.7 and 4.8 as well as
the Leibniz rule for the operator Ly x, we write the first term on the right-hand side as

E[LN,xp( 1_[¢N(Xz) [T on) )]

i€[p—1]
= E[LN,x,, e:J]evE ] ¢>N(Xi)i]
i€[p] i€[p—1]
+ Y v - B[ ] en@) [ ent:].
J€lpl ie[p\{j} i€[p—1]

We conclude that
E[e_V: [TevGo [] ¢N(xi)i] = E[LN,x,,(e_V)i [TevG) T1 ¢N(xi)3]-
i€[p] i€[p] i€[p] i€[p—1]

Repeating this argument 2 p times yields the claim. ]
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The following result is the main analytical tool behind the proof of (3.4).

Lemma 4.10. Ler{ > 0andz = (z1....,z¢) € AL. Abbreviate
‘:C LN z1 LN ,Zg?

where each L* stands for either L or L. Then the following hold for any r > 1:
(i) supy sup,||Ly.V |-y < oo.

(ii) As e — 0 we have supy sup, |Ly,W® —Ln,V|L @) — 0.

(iii) As M, N — oo we have sup, |(Ly,, — Ly )VlLr@) — 0.

(iv) Forany e >0, as M, N — oo we have sup,||(Ly, — Ly ) W¥| @) — O.

Before proving Lemma 4.10, we use it to conclude the proof of (3.4), and hence also
of Proposition 3.2.

Proof of (3.4). We begin by showing that (37}\; p) ~N>o is a Cauchy sequence in ||-| ¢, and
hence it converges to a limit that is by definition }'/\IY . In the notation of Lemma 4.10, we
deduce from Lemma 4.9 that

&Nk — il = suplE(En: — Lara)e V1. (4.18)

where we abbreviate z = (x,X) € A2? and choose the supercripts # in the definition of
&£ v, appropriately. Applying the chain rule and the Leibniz rule to the 2 p derivatives in
£z and £57,,, we estimate the right-hand side by a finite number of terms of the form

sup 8)<H($Nzl V- H(iM )|, (4.19)
Z] 552k
where k < 2p and, forall i = 1,...,k, z; € A% for some £; < 4. Using the identity
[liai —T1;bi = > ;(ai =bi)[1;<; a;j [1;5; bj, we estimate (4.19) by
k
sup 8‘(:61\11, V= a1 V) [[@E 0 V) [[ (L1, VIV . (4.20)
i=1 %tk j<i J>i

Applying Holder’s inequality, we conclude using Lemma 4.10 (i, iii), as well as Propo-
sition 4.3, that (4.18) converges to 0 as M, N — oo. We conclude that (3711\;,1;)1\50 is a
Cauchy sequence in ||-||c.

The same argument with V' replaced with W¢, using Lemma 4.10 (iv), shows that,
for any ¢ > 0, )/N converges in ||-||¢ to yW Here, we also use the observation that
Sup sup, ||}LN,ZW |7 @y < oo, which follows from Lemma 4.10 (i, ii).

Now writing

¥ 9y =9 llc

<NV —WIoN e + 1V IR, = & 9N Llle + 18V PN, — VP e,
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we conclude, using lim,_.o £"° = ¢V by Lemma 4.6, that the convergence (3.4) holds
provided that

lim sup £ 917, — £ 9y plc = 0. (4.21)
To prove (4.21), we write, using Lemma 4.9,

167 5K = & PR plle = sup [E[L, ™" —eV)]l.
z

Similarly to (4.18)—(4.19), we estimate the right-hand side by a sum of terms of the form

k k
sup &|[T(Lna W™ = [&Ena V™|,

e i=1

which converges to 0 as ¢ — 0, uniformly in N, by telescoping (analogously to (4.20)),
Holder’s inequality, as well as Lemma 4.10 (i, ii) and Proposition 4.6. This concludes the
proof. ]

Proof of Lemma 4.10. Since all quantities appearing inside the L" (IP)-norms in Lemma
4.10 are superpositions of random variables in polynomial chaoses of order at most four
(see Section A.2), from the hypercontractivity estimate of Remark A.5 we find that it
suffices to consider r = 2.

The proof of (i) is similar to that of (ii), and we omit it. To prove (ii), we proceed by
telescoping via V¢, writing

WE—V = (W —VE) + (VE—V).

Thus, we have to differentiate the random variables

we—ve fdxdsev%x—%)G(x—f)(:fﬁ(x)¢(f)i—1|¢(X)|2:)’

ve_vy %/dxd?c (v (x = %) = 8(x = D) : [P (P [p®)I:

by £ N,v:

The zeroth order derivatives, £ = 0, were estimated in Lemmas 4.1 and 4.2. For the
higher order derivatives, let us start with W¢ — V¢, For the first order derivative, from
(A.4) and Lemma 4.8, we find

Ly, (W®=V? = /dx dX v (x = X)G(x = X)Gpn(z — x) (P(X) — P(x)),
so that Lemma A.1 (see also Example A.2) yields
”LN,Z(WS - VE)”%Z(P)
— [ ardTay a7 otx - DO = DG — 00y = GG~ PO )

x(Gx=y)+GE-7)—G(x—7)—GEFE—y)).
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The right-hand side is estimated similarly to the proof of Lemma 4.1, uniformly in N and
z € A, using the fact that G is uniformly bounded in L2(A), and the bound

G(x=y)+G(Hx=5)—G(x—)) - GE —y)|
SIGx=y) =G =P +[6G(F=-5)-GE =yl

For the second order derivative, we obtain
LyzLn(WE—V®)
= / dx dX v*(x —X)G(x —X)Gn(z — x)(GN(Z = %) — GN(Z — X)),

which can again be estimated as in the proof of Lemma 4.1, uniformly in N and z,Z € A.
This concludes the estimate of ||Ly ,W*® — LnV®|2(p).-
To estimate | Ly,V® —Ln.V||L2(p), we compute, using (A.4) and Lemma 4.8,

LV = V) = [ ded¥ (0" = ) = 8x = D) Gz = 0):9(0) [p(DI
so that Lemma A.1 (see also Example A.2) yields
1L (Ve = V) e,
= [ axaRay 4T 0 = ) - 506 = DI = ) = 8~ NGz ~X)Gw 2~ )

x (G(x —y)G(F - 7)? + G(x — H)G(X — y)G(X - 7).

The right-hand side is estimated as in the proof of Lemma 4.2, uniformly in N and z € A.
The higher order derivatives are estimated analogously. This concludes the proof of (ii).

The proofs of (iii) and (iv) are similar, and we focus on (iii). For the first order deriva-
tive, we find

(Lws = Lua)V = [ 5 (Gxr = 2) = G = 2): 9@ 0
so that Lemma A.1 (see also Example A.2) yields
1Lz = L)V 2
= Z/dx dy (Gn(x —2) = Gy (x —2)) (GN(y —2) — Gm(y — 2))G(x — y)*.

Telescoping Gy — Gy = (Gy — G) — (Gpr — G) and using Lemma B.1 and Holder’s
inequality, we conclude that

I(Lnz— LM,Z)V||L2(]P’)
1/3 1/3
< (/ ax |Gy (x) — G(x)P) + (/ ax |Gar () — G(x)P) .
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Using (B.2) and splitting the integration domain into |x| < 1/N and |x| > 1/N, we easily
deduce that the right-hand side vanishes as N, M — oo. The higher order derivatives are
estimated in exactly the same way. This concludes the proof. |

5. Proof of Proposition 3.1

We study the rate of convergence of the relative partition function and the correlation
functions in the mean-field limit, while keeping track of the parameter ¢. This amounts to
a quantitative analysis of the infinite-dimensional saddle point argument for the functional
integral introduced in [33]. Note that, without the 7 and E?® correction terms in (2.18),
(3.1), and with ¢ = 1, this convergence was obtained in a qualitative way in [33, Section 5].
The main ingredients that enable a quantitative analysis are: (a) the Lipschitz continuity of
the interaction potential v®, with Lipschitz constant depending on ¢ (see Lemma 5.5 (ii)
below), and (b) quantitative L”-Holder continuity properties of Brownian motion (see
Lemma 5.4 (ii)). As a result, we can find a suitable choice of ¢ as a function of v such that
we get the wanted convergence as v — 0; see (5.1). Our methods work for d = 2, 3, and
hence all results of this section are stated for both dimensions.

We now state the explicit lower bound on ¢ = £(v). Namely, throughout we assume
that
exp(—(log v_l)(l_“)/z) ifd =2,

5.1
(logy~1h)~-a)/2 ifd =3, G-

|

for some a € (0, 1). Let us define y : RT™ — R by

(1) = long_1 ifd =2, 52)
A Y ) '

By (2.12), (2.17), (5.2), Lemma B.1 (when d = 2), and Remark B.2 (when d = 3), we
note that®

17°] Sew x(8).  |E®| Sk x(e)*. (5.3)
Furthermore, by (5.2) and (5.1), it follows that for all C, b > 0, we have
lim e€¥©)* 0 = 0. (5.4)
v—=>0

We now state the main results which, in light of (5.4), imply Proposition 3.1.
Proposition 5.1. There exists C; > 0 depending on k, v such that

Cix(e)?2,,1/4 ; —
& € v lfd - 2’
|Z - CW i 51(,11 {

eC11(©)? 1/4 logv™! ifd = 3.

In statements of results, we use the notation b— to mean that the statement holds for
b — ¢ for any constant ¢ > 0.

5Throughout, we do not emphasize the dependence of the implied constants on d = 2, 3.
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Proposition 5.2. For p € N, we define

L ifd =2,
0d,p):= { Ko lf (5.5)
prs fd =3

There exists C, > 0 depending on k, v such that

99 £y = 3 | Sy cCEHO7 00D,

Remark 5.3. We note that, in order to obtain Propositions 5.1 and 5.2 above, and hence
Proposition 3.1, we only need to use the bounds from Lemma 5.5 below. In light of this
observation, we can consider more general v, which are not smooth. We always assume
that v : R? — R is even, L' with integral 1, and of positive type. Since v is not smooth, we
need to consider suitable regularizations v, of v. For a motivation and detailed description
of the regularization, we refer the reader to [33, Sections 3.1 and 4.1]. A summary is also
given in the study of the nonlocal problem in Section 5.3 below.

In the first generalization, we consider v Lipschitz and compactly supported. Then the
result of Lemma 5.5 holds for vy (given by (2.12) with v replaced by vy), uniformly in 7.
This follows immediately from the proof of Lemma 5.5 below.

In the second generalization, we assume that v is differentiable and that uniformly in

£ € ((), 1), we ha\/e
& xX€A &

Let us note that (5.6) holds if we assume that there exists @ > d such that for all x € R¥,
1
(1+ |xhe

In particular, under the latter conditions, we do not need to assume that v is compactly
supported.

<1. (5.6)

nezd

)+ Vo] <

5.1. The partition function

In this subsection, we prove Proposition 5.1. Before proceeding with the proof, we make
several observations and review the functional integral representation from [33]. See
also [41]. We first recall some basic notions for Brownian paths. Given 0 < 7T < t, we
denote by Q™7 the space of continuous paths @ : [T, 7] = A.Given¥ € A and0 < T < 1,
]P’;’r(dw) denotes the law on Q%7 of standard Brownian motion with periodic boundary
conditions on A that equals X at time 7. Given x,X € Aand0 < T < 1, P;:;(da)) denotes
the law of the Brownian bridge Q7 with periodic boundary conditions on A that equals X
at time T and x at time 7. For ¢ > 0, we write the heat kernel on A as

Ui =ty = )0

neZd

1 _lx=n|?

(271!)‘1/2e
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For x,X € A and 0 < T < 7, we define the positive measure
7,7 - -7 ~ T,T
Wx’f(da)) =Y (x —X) [P’x’g(da)). (5.7

Givenn e N*, T <t; <---<t, <t,and f : A" — R continuous, the measure (5.7)
satisfies

[ viiZao) fw)....o6m)

_ / dxy -+ da YT (g — F) P (g — x1) - YT (i — )
X l//r—t,, (x - xn) f(xlv e 7xn)-

We note several useful estimates for the above quantities.

Lemma 5.4. The following estimates hold:

(1) There exists a constant C > 0 such that for all 0 < T < t, we have

sup/ W (da)) suP 1//”?()6 —X) < C(l + %)

(r —7)d/2

(ii) There exists a constant C > 0 such that for allT < s <t < 1, we have

[ vizEao) o) - 06

2
SC(I+ﬁ)((I—S}+|x— %2 ((’ S))z) (5.8)

[ vizE@o) o) - o6)la

1 - 1=
< C(l + m)((t_s)l/z-i- |x — XA r—?)' (5.9)

Here |x|A := min,cza |X — n| denotes the periodic Euclidean norm of x € A.

(ii1) For0 < s <t, we have

1" =¥ llLiay < dlog(t/s).

The results of Lemma 5.4 are contained in [33]. Part (i) is given in [33, Lemma 2.2].
Estimate (5.8) is proved in [33, Lemma 2.3]. Estimate (5.9) then follows from the Cauchy—
Schwarz inequality and part (i). Part (iii) follows since

2
||W—wS||L1<[ du [y 1 < /d/ dx (—+i)vf (x) = d log(t/s).
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~ X2
where ¥ (x) = W e~ 2u is the heat kernel on R?, as was noted in the proof of
[33, Lemma 5.18].

Let us fix a function ¢ € C2°(R) which is even, nonnegative, of positive type, and

which satisfies ¢(0) = 1. For fixed L > 0, given > 0, we define the v-periodic function

8y (1) = %Z(%‘lw)(f ~ “y), (5.10)

yeZ n

where § denotes Fourier transform (see (4.6)). Here, (5.10) can be interpreted as an
approximate delta function on [—v/2, v/2). By construction, we have

v
/dfs,,(z)=1, 8y = 0. (5.11)
0

For simplicity of notation, we suppress the dependence on ¢ and v in the quantum
objects. We only emphasize the n dependence through a subscript when appropriate. We
write the & dependence as a superscript in the classical objects. Let us note several prop-
erties of v? that follow from (2.12).

Lemma 5.5. There exists C > 0, depending only on v, such that the following properties
hold:

@) [[v*llzoea) < C/ec.
(i) We have
V) 'O S g~ vla forallx,y € A
For n > 0, recalling (5.10), we let

(€TE = vy (r = D (x — )

and define jie, (do) to be the real Gaussian measure with mean zero and covariance

/ e, (do) o (z. )0 (7. %) = (€)% (5.12)

Since v € C° (R?), under the law We,, o is almost surely a smooth periodic function on
[0, v] x A. Let us note that we can rewrite (2.18) as

H =P (Hupe — (°)*/2— E), (5.13)
neN
where

n

n 2
Hy o= |:]) Z(K —A/2); + U? Z v (x; —x]'):| —Ql)zl’l +

i=1 ij=1

Q2U2

(5.14)

and
0° = 0u/v + T/,
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where we recall the definition (2.15) of g,. Namely, from (2.18), using notation as in
(5.14) as well as v.(0) = 0, it follows that H acts on the nth sector of Fock space as

n 2 n
|:V Z(K —-A/2); + % Z Ve(x; — )] —Te(nv —0y) —v0,0:(0)n + —UE(O)Q,,

i=1 ij=1

€ e\ 2.2 £\2
= n,o—(g"+ )”H( +T_)U—‘(T) — E*
% % % v 2 2

which gives us (5.13). We denote

€= (1%)%/2 + E°. (5.15)
In particular, from (5.15) and (5.3), it follows that

IT?| <ew x(e)>. (5.16)

In Lemmas 5.6 and 5.7 below, we give the functional integral representation of the
(quantum) relative partition function (2.14) and the (classical) relative partition function
¢ corresponding to the interaction W# given by (3.1). In both cases, the representation
is based on the use of the Hubbard—Stratonovich transformation [33].

Lemma 5.6. The relative partition function (2.14) can be written as Z = limy_.o Z,,
where

Z, = / e, (do) T 5 P20 (5.17)

for

1jy>0e ¥l
F(0) =— Z Err— dr | dxo(r2, x2)0(13,%3)
[o,v]3

re(vN)3 |r|

X3,X2 X2,X1

/ W;ll ';;3 \T3 (dws) WBtr2.n (dw») Wetrtn (dw) eifdsa([s]v,a)l(s))’ (5.18)

which satisfies

Re F, < 0. (5.19)
In (5.17), we write
v
[0] := / dr / dx o(z, x) (5.20)
0
and in (5.18), we write
[t]y := (¢ modv) € [0, v). (5.21)

Proof. The proof follows from that of [33, Proposition 3.12] by setting

Fen) = Y-y - 2= T (5:22)

i=1
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Note that the only difference then is the factor el” coming from the constant term (5.15) in
(5.13) and the extra term —t%/v in (5.22) above. By applying the Hubbard-Stratonovich
transformation

LU f) / v, (do) €9,
this new term adds a factor of

it€ v it€[o]
e—% Jo dz [dxo(z,x) _ 6_17

v

to the integrand of the functional integral (5.17). The formula (5.18) is given in [33,
Lemma 5.4]. [

We now explain how to obtain the functional integral representation for the classical
partition function in our setting. We define pi,¢ (d€) to be the real Gaussian measure with
covariance

/ e (d8) E(ET) = v (x — ). (5.23)

Since v € C° (R?), under the law jiye, £ is almost surely a smooth periodic function
on A. We have the following representation.

Lemma 5.7. We have
= /Mvs(ds) Tt (D)2 o o6 (5.24)

for

—«|r|

€
pe == [ ars [axe)

X f W0 (dws) W20 (dwz) WL (dwy)el/ $E@ @) (525

X2,X1

which satisfies
Re f, <0. (5.26)

Note that in (5.24), (€,1);2 = [ dx £(x) denotes the L? inner product.

Proof. We note that for fixed 0 < N < oo, we have

Wy = %/dx dx (lpn () 1> = E[lpn () P))v(x — ) (Ipn (X) 1> — E[lpn (X)]?])
”6/ dx (|gn (x)|* = Ellpn (0)[*]) — E*

[ dx d5 (g (1) 2 — {Eflgn (P] + ) (x — T)
x (lpn ) > = {E[lgn (I*] + 7)) = T*.  (5.27)

N =
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Here, we recall (5.15). The claim then follows by using (5.27) in the proof of [33, Propo-
sition 4.1]. In particular, by applying the Hubbard—Stratonovich transformation

B / Jye (dE) i)

for
f(x) = lpn(0)|* = E[lpn (x) ] + 7°,

the ¢ terms in (5.27) add a factor of e =¥ (&:1)22 to the integrand of the functional integral
(5.24). Here, we also recall (5.15). Formula (5.25) is given in [33, Lemma 5.4]. ]

Recalling (5.11), let us note the following useful result.

Lemma §.8. Ifo = o(z,x) has law e, with covariance (5.12), then its time average

(o) (x) := %/0 dro(z, x) (5.28)

has law [Lye with covariance (5.23).

‘We observe that {
({0). 1),2 = Slo] (5.29)

for [0] as in (5.20). Therefore, we can rewrite (5.24) as

= [ e, (do) T 5 efallo)), (5.30)

We note the following result.

Lemma 5.9. Uniformly in n > 0, we have

1/2
12y — 7| <™ ( [ e, @ 1Bxto) - f2(<o>>|2) .

Proof. By (5.17) and (5.30), we have

Z, " = / e, (do) T~ (P2 _ o S2(loD), (531)

By (5.19) and (5.26) and the elementary inequality |e? — e?| < |a — b| fora,b € C with
Rea,Re b < 0, we see that for all o,

72 —e20D| < |F2(0) ~ fa((0))]- (5.32)

The claim follows from (5.31), (5.32), and the Cauchy—Schwarz inequality. [

In order to simplify notation, we define the function ® : Rt — R by

7 ifd =2,
o) = Vi ! (5.33)
Vilogt™' ifd = 3.



J. Frohlich, A. Knowles, B. Schlein, V. Sohinger 34

Note that the upper bound in Proposition 5.1 can then be rewritten as CCIX(8)2®(U)1/ 2,
with y given by (5.2). We prove the following two estimates, which correspond to quanti-
tative versions of [33, Lemmas 5.9 and 5.10] respectively, and in turn let us use the bound
from Lemma 5.9 to prove Proposition 5.1.

Lemma 5.10. Uniformly in n > 0, we have

_ R ®
‘ [ 12,0 B Ra0) [ 10600 O /6| e oy
Lemma 5.11. Uniformly in n > 0, we have
- R ®
[ e 0 F@TFa0) ~ [ 00 06) BELO)| S g

Assuming Lemmas 5.10 and 5.11 for now, we can prove the convergence rate given
in Proposition 5.1.

Proof of Proposition 5.1. This follows from Lemmas 5.6-5.11 by recalling (5.16). ]

The rest of this section is devoted to showing Lemmas 5.10 and 5.11. Before proceed-
ing with the proofs, we need to introduce some notation and definitions. Throughout we
use the convention that, given a path @ € Q%% and a function f, we write

T
[ s@en= [ ds r@on.
T
We define the following quantities that will allow us to rewrite the terms that arise.

Definition 5.12 (Classical interactions). Let x, ¥ € A and w € Q"7 & € Q™2 be
continuous paths. We then define the point-point interaction

(Vs = [ 1 @) E@ED = v*(x = D),
the point-path interaction
(@)= [ (@) [ascio) = [ asv7x -,
and the path-path interaction
V(@.8) = [ @) [ st [ F8@m) = [ d [ @voe -6
In what follows, we use the notation x; o = x;,X;,; = X; fori = 1,2 and we write
A= (2,3} x {0, 1} (5.34)

Arguing analogously to [33, (5.8)—(5.9)], we get

- —«|r| —k [T
/ e (08) o ®) f2(6) = / ars /[0 )Sdfe—F(r,a, (5.39)

0,003  Irl [F|
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where

I5(r,F) := / dx / dx / WD (dws) W20 (dawy) WD (doy)
7 ~ 7 ~ 7 ~ _leye E(5 ) — & ~
W£f,,§3(dw3) ng”;z(dwz) W;ZI:% (d@1) e 5 (VE(w1,01)+VE(@1,61)—2VE(w1,61))
S0 TT rams [] ((VO)rg(@1) = (VO @) (5.36)

MeM(A) {a,b}ell acA\[II]

Here, we write [r| = r; + rp + 13, [F| =71 + 72 + T3. Moreover, we denote by 9t(A4) the
set of partial pairings on the set 4.

Definition 5.13 (Quantum interactions). Let (t,x), (7,X) € [0,v] x A and let ® € Q71
and @ € %% be continuous paths. With 4, given by (5.10), we define the point-point
interaction

(Vn);’j7 = /M‘é’,, (do)o(r,x)o(T,X) = v, (r — D)vi(x — X),

the point-path interaction

(Vp)i(w) := /sz,,(do)a(r,x)/o dl/dSS(f—[s]v)U(t’w(s))
= v[ds 8yt — [s]v) v (x — w(s)),

and the path-path interaction
Vp(w, o) := /ugn(da)/o dt/ds a(t,x)8(t —[s]y) o(t, w(s))
< [ [ @556 Flo@.50)
0
= v/ds/dfv'(?,,([s]v — [F])v¥(w(s) — & (3)).

Here, we recall (5.21).
Arguing analogously to [33, (5.17)—(5.18), (5.21)], we have

. Lejso € 1 e T
uc,(do) F2(o) Fa(o) = Z BT Z T](r,f), (5.37)
re(vN)3 Te(vN)3
where
J(r,T)

= [0 - dt /0 d?[dX[di[W;ll;?’B(dw )err;;z 2 (dw, )erzz-;lrl 1 (dey)
v v

th +r%,t% (d& )WT3+r2Jz(d )sz-i-rl,fl (d&1) e~ L (Vy(w1,01)+Vy,(@1,81) -2V (01,81))

ST vz T (V) @) — (V& @1).  (5.38)

MMeM(A) {a,b}ell acA\[II]
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The first step in the proof of Lemma 5.10 is to compare (5.38) with v®7¢(r, ¥), which
appears in a Riemann sum of mesh size v for (5.35). We show the following quantitative
estimate.

Lemma 5.14 (Approximation of J(r,T)). Forallr,T € (vN)3 with |r|, |F| > 0, we have,
uniformly inn > 0,

J(r,F) = v8I¢(r,T)

o( L2 1 LYt pe] + 8¢
~ o1+ ) (1 o e ). o)

The second step in the proof of Lemma 5.10 consists in giving a quantitative estimate
on the error obtained by approximating the integral (5.35) with the above Riemann sum.
To this end, we prove the following estimate.

Lemma 5.15 (Quantitative Riemann sum approximation for (5.35)). Recalling (5.33), we
have, uniformly in n > 0,

—k|r| —k|T|
/ dr ¢ / I I%(r,T)
0,003 1l [0,00)3 IT|

1 —K|r| 1 —k|r| ®
v Y Ir|>0€ 3 Te0e ™™ et #) < 5(51;)1‘

re(vN)3 |I'| Te(vN)3 I |

With the above two results, we have all of the necessary tools to prove Lemma 5.10.

Proof of Lemma 5.10. The claim follows from Lemmas 5.14 and 5.15 by using (5.35)
and (5.37). ]

We now give the proofs of Lemmas 5.14 and 5.15. In the proof of Lemma 5.14, we
use the following estimates that are obtained from Definition 5.13 and Lemma 5.5 (i), and

(5.11):
T,T C ~ T, C r o~
(V)T < =76, =B [(Vi@)] < @ =) 40l (5.40)

In the second estimate in (5.40), we take ' € 7% . We note that for paths »’, @ with

fie.0 = [[as8(c = 15180~ o6 = [ 8~ B8 - TE)
we have
V(@' @) + Vy (@', &) — 2V, (o', &) = (f/,C, ) = (5.41)
since 8, and v® are of positive type.

Proof of Lemma 5.14. 'We recall the definition (5.34) of the set A. For fixed 7,7 € [0, v]3,
arguing analogously to [33, (5.21)], we apply a time translation in the integrand and
rewrite (5.38) as
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[ dr / d7 / dx / dx / W T 7142 (g3) WS TIH7202471 (g
P Jiowp?

o +r,T1 T+, T3+F1+72 4~ T3+71+72, 50 +F1 1~ To+71,T1 g~
x W2 (o) WE L] (d@5) W2 (A@) W2 (4@

% e~ 3 (Vn(@1.00)+Vy(@1.81)-2Vy(@1.51))

< Yo ] v T iV @) = (V& @) = J(r. 5. (5.42)

MMeM(A) {a,b}eIl acA\[II]

In what follows, we denote by k either the quantity k or k. We hence consider paths @ :
[T1, 71 + |F|] = A obtained by concatenating @1, @2, @3 occurring in (5.42). In particular,

~

D1 = 0l7 2t71]s O2 = Oligy47 3347 +72] - D3 = Oligstr+72,z+/)- (5:43)

We define the following parameters for a € A:

l2,0)'=T2 4711, l3,0 ' =T3+7r1+712, te1) :=T2+71, l(3,1):=T3+71+7,
S2,0) =TI 471, S@0) =T +r1+7r2, Seni=T+71, a1 =711 +71+72,

@(2,0) = ©(3,0) ‘= @, @(2,1) = B3,1) ‘= - (5.44)
Note that the times 7, in (5.44) were chosen as initial and final times of the paths @; in
(5.43). The s, satisfy |s, — t;| < v and are used as approximations of the ¢, which help
us remove the 7,, 73 dependence.

Using (5.41), (5.43) and Lemma C.1(i) for e~2(Va(@1.0D)+Vy(@1.80)-2Vy(@1.81)
occurring in the integrand of (5.42), recalling (5.44) and integrating in the X,, X3 vari-
ables, we deduce from (5.42) that

J(r,F) = - de /[0 " dz / dxy / a5 / W (dw) WL (da)

|:e—§(V€(w1,w1)+V‘9(51,51)—2V8(w1,&31))+O(W’}n(wl’wl”+|§}n(51’51)|+|@n(w1’&31)|)

v(ry +71 +v)
o)

< 2 T e [T 5 @) = (W @) (549

eM(A) {a,b}ell acA\[II]

We first estimate the contributions to (5.45) coming from the two error terms occurring
in the square brackets. We recall (C.2), (C.3), (5.43), and apply Fubini’s theorem, Lemma
5.4 (1)—(ii), and (5.11) to deduce that

/W;;,J;‘lrl’r] (dw) W;l,—;llﬂ’a (d@) (Wﬂ(wl,wlﬂ + |@n(0’31,51)| + I@n(wl,cﬁlﬂ)
Cv 1 1 2
S 7 (1 + |r|d/2)(l + |~1‘|T/2)(1 + e[ + [F])*.  (5.46)
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Note that here we have used estimate (5.9) when applying Lemma 5.4 (ii). Combining
(5.46) with (5.40), and using (5.11) for the dT integration, we deduce that the first error
term in the square brackets in (5.45) gives a contribution which is

L1372 | | .
O(SSd'H (1 + |r|d/2)(l + |'f.|d/2)(1 + [r| + [¥]) ) (5.47)

Here, we note that there are at most | A| = 4 factors of 1/e¢ coming from (5.40). Likewise,
there are at most 4 additional factors of 1 4 |r| + [F|. Similarly, the second error term also
gives a contribution which is bounded from above by (5.47) (note that now, we do not
need to use (5.46)). Therefore, we can write (5.45) as

- p13/2 1 1 -

where
J(e,F) = de f d7 f dx / d%; / W (do) WL (45)
v Jiowp ’ o

—$(VE(w1,01)+ V8 (@1,31)-2V8 (01,31)) TasTp
e 2 > T e
MeM(A) {a,b}ell

< [ (V@ @)= (Vi (@) (549
acA\[IT]

In order to analyse (5.49), we note the following three estimates.
(i) We have

e—%(Vs(wl,w1)+V8(51,51)—2V8(w1,51))
_ BVl 0l V@7 Bl )2V @l Bl7) 0(8%(1 S 71)),
(5.50)

where I} = [11, 11 + r1] and I, = 71,71 + 71

(ii) Foralla,b € A, we have

% v
/(; dfa/O drp (Vn)zla’(tt};),wb(,b) =2 (V) wu(sa)sop (sp)

+0( g [ at [ a8y ) 0ntt) -0 6ol o) -an o)1) )
(5.51)

(iii) For all a € A, we have
v
/0 A0 (V) o (@1) = ¥ (V)50 Gl 21 5721)

;’\1 v 1)2
+ O(W/(; dr, |wa(ta) _CUa(Sa)lA) + O(E_d) (5.52)
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In order to show (i), we note that for paths w’, @' and

f(x) = /ds 8(x — w(s)) — / d58(x — &' (5)),

we obtain
V(o' o) + V8@, &) —2VE(0', &) = /dx dy f)v®(x—y)f(y) =0, (5.53)

since v° is of positive type.

Claim (i) then follows by using Definition 5.12, (5.53), and Lemma C.1 (ii). In order
to prove claim (ii), we use Definition 5.13, (5.44) and (5.11) to rewrite the left-hand side
of (5.51) as

V2 08 (g (Sa) — wp(5p))

+ / dz, / Aty 8y (ta — )V (@alla) — @b (1)) — v (@a(sa) — wp(51))].
0 0

which by Lemma 5.5 (ii) is of the form given by the right-hand side of (5.51). In order to
prove claim (iii), we first recall (5.43) and use |T; — T2| < v, Definition 5.13, (5.11), and
Lemma 5.5 (i) to rewrite the left-hand side of (5.52) as

y /0 " dta / 458y (ta — [50)0° (@a(s0) — B())

v 1471 2
o /0 dr, [ dssn(ra—[s]v)[vS(wa(w—@(s))—v@(wa(sa)—a?(s))]+0(:—d).
(5.54)

The last error term in (5.54) comes from replacing 7, + 7, by 7; + 71 in the upper limit
of the s integral. For the first term, we use (5.11) to integrate in t,. For the second term,
we use Lemma 5.5 (ii) followed by (5.11) to integrate in s. It follows that (5.54) is of the
form given by the right-hand side of (5.52).

We recall (5.36), (5.43), (5.44). Then, we use estimates (i)—(iii) above together with
a telescoping argument in (5.49), and argue analogously to the proof of (5.48) to deduce
that

13/2

= _ 67e v 1 1 -6
J(r,t) =v°I (l',i")—l-O(EsdJrl (1~|—|r|d/2)(1+ |F|d/2)(1+|r|+|r|) ) (5.55)

We now deduce (5.39) from (5.48) and (5.55). [

In the proof of Lemma 5.15, we use the following estimates that follow from Defini-
tion 5.12 and Lemma 5.5 (i):

|

C(ti—7)

[(V)rzl < = I(Ve)x(w)lss—d. (5.56)

_

&



J. Frohlich, A. Knowles, B. Schlein, V. Sohinger 40

Proof of Lemma 5.15. We recall (5.36) and note that for r, T € [0, 00)3 x [0, 00)3, we have

. c 1 1
el < o (1 + IrIT/Z) (1 tE ld/z)(l + Ir| + [F])* (5.57)

by using (5.56), (5.53), and Lemma 5.4 (i).
Let Cyp > 0 be given. Recalling (5.33), we first prove the following two estimates:

—lc|r| e—xlﬂ ﬁ
dr I8(x,7) 1 7 < - 5.58
o O T o S P it | Scom S 539
1p>oe % 155 0e <" O®)
‘) Z |r|>— Z ‘r|+ Ig(rvf:) lmin(rj ,7j)$C0v SCO,K,U “ad
re(wN)3 Ir Te(vN)3 ¥ ¢
(5.59)
By using (5.57) and symmetry, we note that (5.58) follows from’
e—xlrl/2 2-d)2
/[;) 00)3 dr 1r3$C0V W SC(),K % . (560)

The estimate (5.60) follows by using spherical coordinates and considering the contribu-
tions Cov/r = 1 and Cov/r < 1 separately. We omit the details.
By using (5.57) and symmetry, we deduce that (5.59) follows from

e kT3 —K|r|

Ly ro)>08
v Y lso—gars RET D nscn = S Sox O0). (56D

r3evN re(vN)3

The first term on the left-hand side of (5.61) is

D DR NS

rz3evN

SK p2=d/2 logv™! < O©)

by considering Riemann sums in one dimension. The second term on the left-hand side
of (5.61)1is

1>0€ —xlr]
< 3 E =0 <
SCo V |I'|1+d/2 NK \/_
re(vN)2

where the latter inequality follows by considering Riemann sums in two dimensions.
Here, we use the convention that for r = (ry, r2) € (vVN)2, we take |r| = r; + r;. We
deduce (5.61), and (5.59) then follows.

We henceforth fix Cy > 0 large and consider r, T € [0, 00)3, a, & € R? with

|, |[7i| = Cov, o], |0;| < v. (5.62)

7We observe that this is a slightly stronger bound than what we need when d = 2. The bound
(5.58) is sufficient for the rest of the argument. An analogous observation holds for the bound (5.59).
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Under the assumption (5.62), we show that

e ~ ~ & \/E 1 1 ~
[I°(r+a,FT+a)—I°(r,T)| = 0(85d+1 (1 + )(1 + |i"|T/2)(1 + |r| + |r|)5)

|r|d/2
vl 1 1 4
+0( a7y (1 g ) (1 o )

v 1 1 1
+0— 1+— ol ]+f 1—|—r+f4 ::8 r,r. 563
(7 (e ) 5 (1 e Ju # et = eiem 6
By using (5.57), (5.62), and the notation in (5.63) we have by a direct calculation that
e—K|r+u| e—KI’F+&\ e—x|r| e—xli—'l

—Tlal"i‘“,’f-l—& ——Tler,r
Ir +oa| |f+ | ( ) |r| IT| (r,1)

—k|r| .—k]r|
=0 ¢ eTSI(I'»F)
e[ [¥]

v 1 1 < k(D)
+ Ok(s“—d(l + —|r|(d+3)/2)(1 + —|F|(d+3)/2)(1 + ||+ [T e

=: &,(r. 7). (5.64)

In order to obtain the second error term in (5.64), we note that, by (5.62), we have®
o—klF+al o« ekl ekIfl /2
e o )
We then deduce the lemma by using (5.58), (5.59), (5.62), (5.63), (5.64), and con-

sidering Riemann sums for (5.35). Indeed, for all (s, ) € [0, 00)® x [0, 00)3, we take
(r,T) € (vN)? x (vN)? such that 7; = |5} |,, where

(5.65)

ls]y := max{u € vN : u < s}. (5.66)
Then we automatically have |7; —5;| < v for all j = 1,2, 3. We then use (5.63), (5.64)
with T + & = § and we reduce the claim to showing
V8 Z €>(r,T) < O(v),
r,re(vN)3N[Cov,00)3

which follows from (5.63)—(5.64). Let us note that when estimating the contributions from
the last two error terms in (5.63), we use

Z Le—Kr:;/Z 5[{ log V_l, (567)
r3e(vN)N[Cyv,00) "3
1
> ”2(1 * W) e M2 <o logv ™ 1ymn + 0721425, (5.68)

re(vN)2N[Cov,00)2

81n order to obtain the second error term in (5.65), we interpolate between the estimates
1 1 1 1 1

T~ .~ A~ 5 ~ =~ L ~ _ 1~

F+al [F]|™ [T Ir+e| |r|

v
TR
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which follow by considering Riemann sums in one and two dimensions respectively. Here,
the term on the left-hand side of (5.68) comes from estimating @ ,rlz,r3)\ a1+ e +r12)d/2)
<1+ W Finally, let us note that when d = 3, we have (d + 3)/2 = 3 and
therefore the second error term in (5.64) yields the logarithmic factor in the error term.
Similarly, in light of (5.67)—(5.68), the same is true for the last two error terms in (5.63).
This requires the necessary modification in (5.33) when d = 3.

The rest of the proof is devoted to showing (5.63). Let r, T, e, & be as in (5.62). Recall-
ing (5.36) and using an appropriate time translation of the paths,” we can write

I!(r+oa,F+a)=

X3,X2 X2,X1

/dxfdifW)Ll;|’-f);|3a|,r1+r2+a1+a2(dw3) Wr1+r2+ot1+a2,r1+a1 (d(l)z) er-i-a],O(dwl)
X

l?|-t|&\,71 +r+a +an (dc§3) WFI +74a 0,71+ (d&z) W?] —t&] ’O(d(Bl)

X1,X3 X3,%2 X2,%1

% o3 (VE@1,0)+VE(@1,81) -2V (@1.31)) ST Vs
as
eM(A) {a,b}ell

< [T ((VO)ry(@1) = (VE)x @) (5.69)

acA\[II]

Note that, by (5.62), we indeed have |r| + |&| > 7] + 7> + & + &> and |¥| + |&| >
71 + 72 + &1 + @2, hence the above expression is well-defined.
‘We now show that

(5.69) =I°(r + &, T + @)

+o(=2 1(1+ ! (1+ ! )(1+||+|~|)4
— — E—— — r| + |F
g4d ry (r1 +r2)d/2 |F|4/2

" 1 1 1
ol —(1+—=)=(1+ —— |1 *), (5.70
+0(gz (145 ) 5 (1 g Ja + 1+ 00). 670

where
I°(r + a, T+ &)

— /dX/di/erl’rl+r2+a'+a2(da)3) Wr1+r2+a1+a2,r1+a](dw2) Wr1+a1,0(dwl)

X1,X3 X3,X2 X2,X1

[F],F1+F2 4@ +as  y~ F1+r+a) o, 7 +ay ~ F1+d1,0 ~
x WD (d@s) WL Y (d@2) WZ E50 4y

Xe—%(VS(wl,wl)-*-Vs(@l,51)—2V5(w1,51)) E | | (Vo) -
as
IeM(A) {a,b}ell

T (V) (@) = (V) @) (5.71)

acA\[II]

9The time-translation is analogous to that used to in order to rewrite (5.38) as (5.42) above.
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is obtained by modifying (5.69) to replace the final time of w3 and @; by |r| and |¥]
respectively.'’

In order to deduce the estimate (5.70), let us first consider the case & = 0. We note that
neither of the integrands in (5.69), (5.71) depends on w3. Using (5.53), (5.56), integrating
in x5, X1, X2, X3 and recalling Lemma 5.4 (i) as well as (5.62), we deduce that

|I8(r + o, F) — I°(r 4+ o, F)|

1 oy e
Sdw 84_[1/dxld)fshﬂrﬁw3 M7 (xy —x3) — YT (g — x3))|

x (14 : 1+ ! A+ |r| + [F)*
(r1 + r2)4/2 [F|4/2

<4 o] 1 (1 + ;)(1 + ;)(1 + |r| + [F)*

NV gdd g (r1 + rp)4/2 [|4/2 .
For the last inequality, we have used Lemma 5.4 (iii) and (5.62). We hence deduce (5.70)
when & = 0. The general claim of (5.70) follows by a telescoping argument.

We now show that |7°(r + a, T + &) — I°(r,T)| is bounded by the first error term on
the right-hand side of (5.63). In order to do this, we rewrite °(r + «, T + &) by arguing
as in the proof of Lemma 5.14. Similarly to (5.43), consider loops & : [0, [F]] — A which
are obtained by concatenating @1, @;, @3. In particular,

(Dl = &3|[0,?1 +a;]» @2 = @|[?] +a&y,71+r2+a; +as]e 0’33 = @|[?1+?2+&1+&2,|?|+|&|]-
(5.72)
Given a € A, we define the following quantities, similarly to (5.44):

l2,0) :=Tr + a1, 13,0 :=r+r+aoa+ o,
t =7+ 0y, ¢ =71 + T + Q1 + Ao,
(2,1) 1 1 @3,1) 1 2 1 3 2 o (5.73)

8(2,0) ‘=711, 83,0 ‘=T1+72, Se1) =71, S3,1) =TI +7r2,

W(2,0) = OG0 =0, O@1) = 03,1 = 0.
Note that, in (5.73), the s, are the approximations of the ¢, which have been decoupled
from the variables &;. By construction, we have w,(f;) = x4 and s, —t,| < v for all
aceA.

Therefore, integrating in X5, X3, we get

I5(r + o, F + &)
X Z 1_[ (Vs)wa(tu)’wb(th) l_[ i((Ve)wa (ta)(a)l) - (Vs)wa (ta)(al))

MeM(A) {a,b}ell acA\[IT]
(5.74)

1078 (r + &, F + &) can easily be written as a function of (r, F). This notation is more convenient
for the purposes of our argument.
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We setae = & = 0in (5.69) and recall (5.72)—(5.73) to write

I (l'~) /dxlfdxl/wlr‘o (d(l))W‘rlO (da)) —Z(Vs(a)l 1)+ Ve (@1,01)—2V¢(w1,d1))

X1:X1 X1,X1

< > T Vewtaronsn ] H0V)wut@1) = (Va5 @1))-
MMeM(A) {a,b}cll acA\[IT]
(5.75)

In order to compare (5.74) and (5.75), we note the following three estimates, which hold
uniformly in > 0.

(i) We have
e—%(VS (01,01)+Vé(@1,01)-2V(01,@1))

—e — 3 (Ve(@li0.r, 1,210, D+ VE @, 711810712V (@[0,r1:0[0,71))
+ 0(8%(1 +r+ 71)).
(ii) Forall a,b € A, we have
(V) outa)onts) = (Vwu(sa)psp)]
< ey (loalia) ~ @a(sa)ln + lop(05) ~ @ (50)] ).

(iii) Forall a € A, we have

~ ~ c .
‘(Ve)wa(tu)(wl) - (Ve)wa(sa)(a)l)‘ < ed+1 r |wa(ta) - wa(sa)|A~

Claim (i) follows by arguing as for (5.50). Claim (ii) follows by using Definition 5.12 and
Lemma 5.5 (ii). Claim (iii) is shown analogously.

Starting from the identities (5.74), (5.75), using (5.56), estimates (i)—(iii) above, and
recalling Lemma 5.4 (i)—(ii), we deduce that

_ . Jv 1 1
[1°(r+a.F+a)—1 (l'»f')|:0(85d+1 I+ |r|d/2 1+| |d/2 (14 Ir| + F)°

(5.76)

Note that here we have again used estimate (5.9) when applying Lemma 5.4 (ii). Combin-
ing (5.69)—(5.70) and (5.76), we obtain (5.63) and the lemma follows. [ ]

In order to prove Lemma 5.11, we need to make some minor modifications. Arguing
analogously to [33, (5.31)—(5.33)], we have

—«lr| —ilfl _
/M?:’n(da)fz(( N F2(0) = Z l'r'L/[O )3dFe~ JE(r,T), (5.77)

T B
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where
Je(r,F)
/[0 b /Ov a7 / dx / dx [ Wil 553 (dws) W3 72 (dwg) W2 1717 (dor)
WIM2 (i) W2 (ddsp) WIS (disy) e L (Vy(@1.00)+VE @131 ~2VE (@1.31))

Z I1 (Vn;z:;b,, [T (V) @) — (Vo)x, @1)). (5.78)

MMeM(A) {a,b}ell acA\[IT]
The following analogues of Lemmas 5.14 and 5.15 hold.

Lemma 5.16. Forallr € (VN)3 andT € [0, 00)? with |r|, [F| > 0, we have, uniformly in
n >0,

p U13/2 1 1 6
J(, ) =v°I%(r,T)+ O 5d+1 1+|1~|T/2 1+|F|T/2 (14 || +|FD° ).

Lemma 5.17. Recalling (5.33), we have, uniformly in n > 0,

e—KIrI e—/c\rl
‘/ dr f I%(r,T)
[0,00)3 Ir| [o,oo)3 ||

1 e—lClI" ~e—Km (CI¢
N Z L/ dr ——I°(r.7)| <cw %'
s |r| [0,00)3 T €

The proofs of Lemmas 5.16 and 5.17 are very similar to those of Lemmas 5.14 and
5.15; see Appendix C.

Proof of Lemma 5.16. The proof is analogous to that of Lemma 5.14 given above. The
only difference is that for ®; = @7, we replace (5.52) by the estimate

~ ~ ri %
(Vs)wa(ta)(wl) = (Va)wa(sa)(w“?l \T1 +71]) +0 (Wlwa (ta) — wq (Sa)lA) +0 (s_d) ,
which follows from Lemma 5.5 (i)—(i1) and (5.43)—(5.44). [

Proof of Lemma 5.17. The result follows directly from the proof of Lemma 5.15. ]

Proof of Lemma 5.11. The claim follows from Lemmas 5.16 and 5.17 by using (5.35)
and (5.77). ]

5.2. Correlation functions

We note the following analogues of Lemmas 5.6 and 5.7 that give us functional integral
representations for (2.21) and (2.20) respectively.



J. Frohlich, A. Knowles, B. Schlein, V. Sohinger 46

~ C -~ ~
Lemma 5.18. Forall p € N, we have I'y, ; — I'p as n — 0, where ', satisfies

- !
vy, = 58 » Op.n (5.79)

for

TE— it [0]
(Opm)xz = [Mt‘,’,,(d(f)e eF2(0)

xl_[[ > e [W"~(dw (e fo" drolhuwi ) _ 1)] (5.80)

ri €vN*
Here, I is given as in (5.18). Moreover, we recall that P, denotes the projection given by
c . . . .
(2.5) and — convergence in the space of continuous functions on AP x AP with respect

to the supremuni norm.

Proof. We obtain (5.79)—(5.80) by arguing analogously to [33, (5.36)—(5.37)]. The only
difference is that, in the o integral, we have to add the extra factor of eI =17°lol/v que to
the e-dependent corrections in (2.18). This change is justified by arguing analogously to
the proof of Proposition 5.6. u

Lemma 5.19. Forall p € N, we have

~AWE P'
Py = i Ppqs (5.81)

for

(q;)x'i:z /Mve(dg) eTE_iTE(E’l)LZefZ(S)

x]‘[[/ drie” /W”~(dw) 1fo”df5<wf(’>)—1)}. (5.82)

i=1
Here, f5 is given as in (5.25).
Proof. We obtain (5.81)—(5.82) analogously to [33, (5.38)]. The only difference is that, in
the £ integral, we have to add the extra factor of el " 77112 due to the second and third
terms in (3.1). This change is justified by arguing analogously to the proof of Proposi-

tion 5.7. Moreover, since v® is already assumed to be smooth, there is no need to regularize
it with the parameter n, which was used in [33]. ]

Recalling (5.2), we now compare the quantities (5.80) and (5.82).

Lemma 5.20. There exists cz > 0 depending on k, v such that the following results hold
forall p € N:

(i) We have
2 1 p/2
10pnllc < CPe2x® ( d) '

&
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(i1) For 8(d, p) as in (5.5), we have, uniformly in n > 0,

S 1\?? 1 A\Y2\ oy
10pn — q5llc < CL,e3X® ((7) + (W) )v @p  (583)

&

Furthermore, we show the following lower bound on the classical and quantum rela-
tive partition functions.

Lemma 5.21 (Lower bound on the relative partition function). The following estimates
hold for some constant c4 > 0 depending on k:

(i) ¢"° = exp[—cax(e)?].
(ii) Z = exp[—cay(e)?].

We prove Lemmas 5.20 and 5.21 in Appendix C. Using Lemmas 5.20 and 5.21, we
now prove Proposition 5.2.

Proof of Proposition 5.2. By Lemmas 5.6, 5.18, and 5.19 it suffices to estimate

we
E-t

. .
< 11_13) 1Qpnllc + W 7}1_13) 1Qpn —dpllc.  (5.84)

Opn  4p
c VAL

lim z, e

n—>0

The claim now follows from (5.84) by using Proposition 5.1, Lemma 5.20 (i) and Lemma
5.21 to estimate the first term, and Lemma 5.20 (ii) combined with Lemma 5.21 (i) to
estimate the second term. Throughout we recall (5.1), and we obtain the claim if we take
Cy > Ci +c3 + 2c¢4. u

5.3. The mean-field limit for unbounded nonlocal interactions in dimensions d = 2,3

We conclude this section by using the techniques developed above to extend the mean-
field limit of [33, 56], with nonlocal interaction, from bounded interaction potentials to
unbounded interaction potentials. Our assumptions on the potential are the same as in the
seminal work [13]. Previously, the mean-field limit with unbounded interaction potentials
was considered in [73], however with a modified, regularized, quantum many-body state
instead of the grand canonical state (1.6). We remark that the results in [13] are originally
stated in a setting that does not assume any positivity of the interaction, and hence require
a truncation in the Wick-ordered mass of the field. However, when the setting is restricted
to positive (defocusing) interactions, the truncation can be removed.

Assumption 5.22. In the classical setting, we consider v € L?(A) which is even, real-
valued, and of positive type, such that

g>1 ifd =2,
(5.85)

q>3 ifd =3.

Note that, in terms of L? integrability, (5.85) is the optimal range for g. We refer the
reader to [13] and [73, Section 1.4] for a further discussion. In particular, for d = 2 we
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can take v to be the Coulomb potential. For g as in (5.85), one verifies that G € qu/(A)
(where ¢’ denotes the Holder conjugate of ¢) by writing G as a Fourier series and using
Sobolev embedding.

With v as above, we study the interacting field theory (2.2), where now

1
V=3 [axdriipePive - p00 (5.86)

The interaction V is rigorously defined by using a frequency truncation, as in Section 2.1.
We refer the reader to [73, Lemma 1.4] for a precise summary. We also make the appro-
priate modifications in the definition of the correlation functions.

Similarly to (5.10), we consider ¥ € C>*° (R?) even, nonnegative and satisfying v (0)
= 1 and for ¢ > 0, we define . : A — C by

Bea(x) = }d 3 (%—lw)(x - ) (5.87)

&
yezd

where & denotes Fourier transform (see (4.6)). With notation as in (5.87) and v as in
Assumption 5.22, we now write

v8 = vk, p € CP(A). (5.88)
From (5.88), we deduce that
L4
[véllLe = vllLa, v&—> v, (5.89)

When working in the quantum setting, we hence set 7° = 0 and £° = 0 in (2.18). In
this section, instead of (5.1), we take

e(v) 2

. 5.90
logv—! (5:90)

Theorem 5.23. Let d < 3. With V as in (5.86), v as in Assumption 5.22, and ¢ > 0 as in
(5.90), we have the following results as €,v — 0:
G z—1¢v.

~ C
(i) v2 T, = 7).
Proof. We first prove (i). If v € L2(A), we use (5.88) and Young’s inequality, to deduce
that for ¢ > 0 sufficiently small, we have

108l Looa) Svgw €79, VU |lLoo(a) Sygw & V971 (5.91)

Furthermore, v® is of positive type and has compactly supported Fourier transform. We
use the functional integral setup as before and start from appropriate analogues of Lemmas
5.6 and 5.7. Using (5.91) instead of Lemma 5.5, and arguing as for Lemmas 5.9-5.11, we
deduce that for ¢ > O sufficiently small and all v > 0, we have

1/2
1Z-¢""| < (&) : (5.92)

£5d/q+1



The Euclidean ¢§ theory as a limit of an interacting Bose gas 49

where V¢ denotes the interaction as in (5.86) with v replaced by v®, and ®(v) is as
in (5.33). By (5.90), this is an acceptable upper bound and we reduce the claim to showing
that

lim ¥ =¢v. (5.93)

e—>0

Using the assumption that v, v® are of positive type and the Cauchy—Schwarz inequality,
we obtain
185 = ¢l < IVE = V2w (5.94)

‘We now show that
IVE=Viz@ < v —vlLa. (5.95)

By (5.89), we see that (5.95) indeed implies (5.93).
By using Fubini’s theorem followed by Wick’s theorem, we can rewrite the right-hand
side of (5.94) as

| 1/2
5(/ dx dxdy dijs(x,Sc',y,jf)) , (5.96)

where

Fé(x.%..5)
= 2 I 6= e = - v =) (" F = ) —vE - 7).
MeMmYick(B) {i,j}ell
(5.97)

In (5.97), we let B := {1, 2} x {1, 2} x {4+, —}. Furthermore, we use the variables x(j 1,+)
=X, Xo.14) =X, X12.4) =), X2.2.4) = y and denote by MY*(B) the set of all
complete pairings T of B where {(a, b, +), (a,b,—)} ¢ Il foralla,b € {1,2}.

We note that each integration variable in (5.96) appears exactly once as part of the
argument of v® — v and exactly twice as part of an argument of a Green function. We
can therefore apply Holder’s inequality and deduce (5.95). Here, we use the fact that,
uniformly in¢,d € A,

/dx w1+ Glx =) (1 + G(x = d)) < |wlza (1 +IG172,) < wllza, (5.98)

with w = v® — v, since G € qu/(A). When applying (5.98), we recall (5.89).

We now prove (ii). With notation defined analogously to (5.79)—(5.82), we use (5.91)
and argue as in the proof of Lemma 5.20 to deduce that for all & > 0 and uniformly in
n >0,

1 p/2
D
190l < () -

1 p/2 1 1/2 0(d.p)
_ ¢ p . . 4
1Qp.n ‘]p”C < Cx,v((gd/q) + (Ssd/q+1) )V ’

with 6(d, p) given as in (5.5). Similarly, arguing as in the proof of Lemma 5.21, using

(5.99)
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Wick’s theorem we find that for all £ > 0,

(5.100)

{VE >1, Z= exp|:—c(1 + vx(ﬁ))]’

gd/q

with y as in (5.2). In order to obtain (5.100) we have used (5.98). Using (5.99)—(5.100),
arguing as in the proof of Proposition 5.2, and recalling (5.90), we deduce that

ooty =34 5 v* 101
for 0 < o < 6(d, p). Hence, we reduce to showing

CNSVE sV —
lim [y, =7, lc = 0. (5.102)

By (5.95), we have |le™V" — e*V||L2(P) — 0 as ¢ — 0. Therefore, we obtain (5.102) if
we prove bounds analogous to those in Lemma 4.10 (with W replaced by V¢). More
precisely, we note that the following claims hold, with V" as in (5.86) and V'* as in (5.86)
with v replaced by v® and notation as in Lemma 4.10:

(i) supy sup, |[LnzVlLr@) < oo.
(ii) Ase — O we have supy sup, |Ly,. V¢ —Ln,V|Lr@) — 0.
(iii) As M, N — oo we have sup, [|[(Lx, —La)V|Lr@) — 0.
(iv) Forany ¢ > 0, as M, N — oo we have sup, [|[(Lny,, —La ) V®|Lr@) — 0.

We first show (ii). For fixed 0 < N < oo and z € A, we note that by Lemma 4.8,
Ly (V¢E=V)= /dx dX (v¥(x —X) —v(x —X))GN (z — x)p(x): ()%
and hence by Lemma A.1,
ILnz (V= V) o)
= /dxd)?dy dy [ (x = %) —v(x =D (y = 5) —v(y = NIGn(z —x) Gn(z — )

x[G(x=y)G(F~7)* + G(x =F) GF -Gy — ) + Gx = H)GEF - 7)G(y — ).
(5.103)

Analogously to (5.96), each integration variable in (5.103) appears exactly once as part of
the argument of v® — v and exactly twice as part of the argument of G or G . We then use
Holder’s inequality as in (5.98) where some of the factors of G can be replaced by Gy
and note that |Gy |24/ < [|G|l;24r < 00, which holds by (4.8) and Young’s inequality.
Putting everything together, we get

(5.103) < v* —v|3q,

which is an acceptable bound by (5.89). The other terms for (ii) are treated similarly.
We omit the details. The proof of (i) is analogous, except that now we apply Holder’s
inequality similarly to (5.98) with w = v.
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We now show (iii). We first compute

(Lnz—Lmz)V = /dx d¥ v(x = F)(Gn (x = 2) = Gy (x = 2)p(x):|p(F) .

Hence, by Lemma A.1, we have

L = Lot )V oy = [ dxdRdy dF ot =B vy = ) GGz =) = Gag = = )]

x[Gn(z =) = Gu(z = YIG(x = y)GE = F)* + G(x —X)G(E — H)G(y — 7)
+G(x—FGEFE -G -] (5.104)

Since each integration variable occurs exactly once as part of an argument of v and exactly
twice as a part of an argument of G or Gy — Gz, we can use Holder’s inequality as earlier
to deduce that
2 2 3
(5.104) £ [0l24 1Gy = Gar 250 (1 + G112 00).

which is an acceptable upper bound by using (B.2) as in the proof of Lemma 4.10 (iii).
The higher order derivatives are estimated in the same way. The proof of (iv) is analo-
gous, except that we now apply Holder’s inequality similarly to (5.98) with w = v® and
recall (5.89). We hence obtain (5.102). ]

Remark 5.24. We note that if we relax the topology of convergence in (5.102) (and
hence in Theorem 5.23 (ii)) to the weak operator topology, we can obtain the result by
using the first bound in (5.100), and the Cauchy—Schwarz inequality, similarly to (5.94).
This applies to the case (d,q) = 1 as well. We refer the reader to the proof of [33, Propo-
sition 4.4] for details.

Remark 5.25. One can also consider v € L!(A) which is even, real-valued, and of posi-
tive type with suitable decay on its Fourier coefficients (see [13, (16)—(17)]). For d = 3,
the assumption in [13] is that d(k) < C/(k)2*? for some § > 0, which is covered by
Theorem 5.23 above by the Hausdorff-Young inequality (in the classical setting, the
decay assumption was recently relaxed in [24]). For d = 2, the assumption in [13] is
that (k) < C/(k)® for some § > 0. Note that this corresponds to the endpoint admis-
sible regime in the terminology of [73, Definition 1.2 and Section 4], except that we do
not assume pointwise nonnegativity of v. Here, it is possible to prove convergence of the
partition function (and consequently the convergence of the correlation functions in the
weak operator topology as in Remark 5.24 above). We present the details in Appendix C.

Appendix A. Wick ordering and hypercontractive moment bounds
In this appendix we recall some standard facts about Wick ordering and hypercontractive

estimates. We refer e.g. to [65] for a comprehensive account. For the convenience of the
reader, we keep this appendix self-contained.
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A.l. Wick ordering
Let £ = (£1,...,&,) be a real'! Gaussian vector with mean zero. We define the Wick
ordering of the monomial & - - - &, through

a" e
Oy -+ 0d, E[erE] ],y

:sl...%‘n:: (A1)

The expectation is equal to
E[e*4] = e3AEL
where
Cij = E[§i§]
is the covariance matrix of £. Computing the derivatives explicitly, we hence find

= Y J] & [ CEEED. (A2)

HeM([n]) ic[r\[1T]  {i,j}ell

where we defined [n] := {1, ...,n}, and M ([n]) is the set of partial pairings of the set [r]
(i.e. a set of disjoint unordered pairs of elements of [n]) with [IT] := | J; jyer{i, j}- Since
both sides of (A.2) are linear in &1, ..., &,, we can extend (A.2) to a complex Gaussian
vector (&1, ...,&n).
By splitting the summation in (A.2) over I satisfying n ¢ [I1] and n € [I1], we obtain
the recursion
n—1
Erbn = b — 3 E[EE)E Eobi B (AD)
i=1
Moreover, from the definition (A.1) we find that Wick ordering commutes with differen-
tiation, since

d  Agett g1 eli—2 Aifi
— e fy= T = — =&y
&, OAy---0An E[erE] ;20 0A2---0A, E[eXi=24idi]]3—
(A4)
Note that the variables &1, ..., &, are treated as independent for the differentiation,

although they need not be stochastically independent. For instance, (A.4) implies that
% £ = pgnl

The following is a generalization of Wick’s rule to moments of Wick-ordered mono-
mials.

Lemma A.1. Let § = (§1,...,&,) be a complex Gaussian vector with mean zero. Let Q
be a partition of [n]. Then

(‘5[1—[ J1& :] = > [] Ekél
q€Q ieq e ([n],0) {i,j}ell

where M. ([n], Q) is the set of complete pairings 1 of the set [n] such that no pair {i, j}
in I satisfies i, j € q for some q € Q.

1'When dealing with complex vectors, we split them into their real and imaginary parts.
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Proof. By linearity, we may assume that (1, .. ., &,) is real. From the definition (A.1) we
find .
. . A —_Z
H.HE,.—BAI Hexp( ZE’,,)LA) "
qgeQ ieq qeQ i,j€q

so that taking the expectation yields

e[ I1: l_["g‘l]—.—exp( 3 ef H)

qeQ ieq i,j€[n]

’

‘ =0

where ‘€i]Q. = (1 = >_4e0 li,jeq)Cij- The claim now follows by differentiation. m

Example A.2. If O has two blocks, then Lemma A.l takes on the following form. If
(&1,...,80, 01, ..., &y) 1s a complex Gaussian vector with mean zero, then

E[E - Eni:lie Gl = Y [ Eléido)-

geS, i=1

A.2. Hypercontractive moment bounds

Let (#, (-, )) be a separable real Hilbert space, and let (¢( f))reg be the abstract Gaus-
sian process indexed by J€. For an explicit definition, let (ex)ren be an orthonormal
basis of #, and let 2 = RN be equipped with the product sigma-algebra ¥ and the prob-
ability measure P, which is an infinite product of standard Gaussians. With the notation
® = (Wg)reN € 2, we define

¢(f) =) ole. f),
keN
which converges in L2(2, ¥, P). Moreover, since E[¢(f)¢(g)] = (f . g), the map ¢ :
H — L%(Q,F,P) is an isometry.
For n € N we define the nth polynomial chaos, denoted by By, as the closure of the
subspace of L2?(S2, ¥, P) spanned by random variables of the form

D)) frae fo € H.

Lemma A.3. We have
L*(Q.F.P) = P B,
neN
Proof. The orthogonality of the spaces (B, ),enN is easy to deduce from the definition of
Wick ordering. It remains to show that LZ(Q, F,P)C @n eN Bn.

For K € N, let #x = Span(ex : k < K) C H. Let £(K) be the subspace
of L2(Q, ¥, P) spanned by random varlables of the form :¢(f1)---d(fn): with
fi,..., fn € Hk. Let Fk be the sigma-algebra generated by (¢(f) : f € Hk). Note
that i)’,(,K) C L?*(Q, Fx,P). We now claim that

L*(Q. Fx.P) = P 8. (A.5)
neN
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To see this, it suffices to show that if £ € L?(Q2, Fx, P) satisfies E[£¢] = O for every
te B,(,K) and every n € N then § = 0. We can write £ = f(¢(e1),...,¢(ex)) for some
measurable function f : RX — R, which is square integrable with respect to the standard
Gaussian measure on RX, which we denote by j1x. By assumption, [ g (dx) f(x)P(x)
= 0 for all polynomials P on RX. Since g has Gaussian tails, we easily deduce that
f=0.

To deduce the claim from (A.5), we choose § € L?(R2, ¥, P) and set £g := E[£|Fk]
so that (§x)keN is a martingale. By Doob’s martingale convergence theorem (see e.g.
[77, Chapter 12]), we have éx — & in L2, which concludes the proof. ]

Next, we state and prove a hypercontractive moment bound. Such an estimate is usu-
ally derived as a consequence of the hypercontractive property of the Ornstein—Uhlenbeck
semigroup associated with ¢. Here we give an elementary and very simple argument, rely-
ing only on Lemma A.l and the Cauchy—Schwarz inequality.

Lemma A4, Let n € N and § € 8,,. Then for any p € 2N* and some universal con-
stant C, we have
E[§7] < Cp"/? BIEZ)P.

Proof. Let
E= > apkpidlen,)  dlex,)
ki,....,kneN

where ayg, ..k, is symmetric under permutations. By Lemma A.1 (see also Example A.2)
we have

E[E2] =n! Y af .- (A.6)

k1,..okn

To estimate the pth moment, it is convenient to introduce the index sets I = [p] x [n] and
I; ={i} x [n]fori € [p]. Forany A C I we use the notationky = (k;; : (i, j) € A) € N4
for the summation variables indexed by the set A. In this notation we can write § =
Zkz,» ax;, :]_[;?:1 ¢ (ex;;): foreachi € [n], and hence we get, using Lemma A.1,

p p n p
Bl = 3 [Taw B[ [T 1o | = XX [Taw,  TT My

k; i=1 i=1 j=1 O k; i=1 {G.)),G,j)} el
(A7)

where the summation ranges over all complete pairings I1 of [p] x [1] such that for all
{(,]),G",j")} € 1 wehavei #i’.

The idea is to fix I1 and to sum over the variables k;; in pairs connected by the
delta function on the right-hand side of (A.7), by using a simple repeated application of
Cauchy—Schwarz. To that end, we introduce an inductive summation of the edges of I1
one by one; the order of summation is immaterial. After summing out a number of edges,
we obtain a partial pairing ¥ C IT, whose blocks contain those summation variables that
have not yet been summed out. We refer to Figure A.1 for an illustration. For the example
IT of Figure A.1, the complete estimate can be explicitly written out:
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Z AkImAkluGowulvwm

k.l ,mu,v,w 1/2 s 1/2
< X (Xetm) (Cein)  avetun

l,m,u,v,w
1/2 1/2 1/2 1/2
Z (Z aklm) (Z aklu) ( ku) (Z aiwm)
l,m,u,v w
1/2 1/2 1/2 1/2
Z(Z aklm) (Za lu) (Zagwu) ( agwm)
lLuyv km k w m,w
1/2 1/2 1/2 1/2
< Z( Z aklm) (Za lu) (Z a%wu) ( agwm)
u,v  k,l,m k,l w m,w
1/2 1/2 1/2 1/2
2 2
S Z( Z aklm) ( aklu) (Z aku) ( alzzwm)
v JAm k,lu u,w m,w
1/2 1/2 1/2 1/2
< (Z aklm) (Z aklu) (Z a%wu) ( Z a%wm) .
k,l,m u,v,w m,v,w

The estimate has six steps, corresponding to the six edges to be summed out. The third
step corresponds to the step illustrated in the right half of Figure A.1.

@.J)

» o A s

n T U {e} .7 )

Fig. A.1. An illustration of the inductive algorithm for successively summing out edges of the pair-
ing I1. Here p = 4 and n = 3. The pairing II is illustrated in the figure on the left-hand side. The
four grey blocks correspond to the four factors ay;_,...,ax,,, and each vertex (i, j) € [p] x [n]
corresponds to a summation variable k;;. Note that each edge connects vertices from different grey
blocks, as is required by Lemma A.1. A partial pairing 3 C II is represented in the figure on the
right-hand side, where the edges of X are drawn using solid lines. The dashed lines, incident to ver-
tices corresponding to the summation variables kI\[):], have been summed out at this point. This
)1 /2

summation contributed a factor I—[l_l Xk IA\[E] k ’ , which depends on the remaining sum-

mation variables k[x] that correspond to the vertices incident to the edges of I1. The middle figure
corresponds to the partial pairing © U {e} with an edge e € T1 \ T given by e = {(i, j), (i’, j))}.
The induction step underlying the argument, going from X U {e} to X, is the summation of a single
edge e, which amounts to summing over the variables k;; = k;- ;s and using Cauchy—Schwarz.
For this, it is crucial that i # i’, i.e. e connects vertices in different grey blocks.



J. Frohlich, A. Knowles, B. Schlein, V. Sohinger 56

To describe the general procedure more formally, we denote, for any partial pairing

Y CII,
Vn(%) = ZH( Z aki )1/2 l_[ Ly =kjr 1 (A.8)

kizpi=1 kp\rx) {G,)),(,j")}ez

where [X] := | x5 0. This expression has three crucial properties. First, by (A.7),
E[£7] =) Vu(ID). (A9)
I
Second, by the definition (A.8),

p/2
Vi (@) = ( Z a,. kn) . (A.10)
ky,...k
Third, for any partial pairing ¥ C IT and any edge e € IT \ X,
n(Z U{e}) < Vn(2). (A.1D)

To show (A.11), we suppose that e = {(i, j), (i’, j')} with i # i’ (see Figure A.1), and
estimate the sum over k. = (k;;, ki’ ;) in the expression (A.8) for Vi1 (2 U {e}) as

1/2 1/2
2 z: 2
Z( Z akli) ( ak’i/) lk[":ki/"/
ke ky. e ky, (e}
e kij\[zuten 1 \[EULe}] , \1/2 5 \!/2
<
\(Z akfi) ( Z ak’i’) '

k7 \[=] LYAAN®>)

by Cauchy—Schwarz and the fact that the summation variable k;; = k;’ ;- appears exactly
once in each factor.
From (A.9)—-(A.11), we conclude that

Egr <> (2 a,%l...kn)p/z. (A.12)

IO ky,..kn
Since the number of pairings IT is bounded by (np/(g)%, we conclude from (A.12) and
(A.6) that
(np)!
b4 p/2 np/2 p/2,
BIE%) S o (n,)p S (EE2)? < Cp" 2 (E[E?)
by Stirling’s approximation. This concludes the proof. ]

Remark A.5. If £ is complex-valued such that Re £ and Im £ both belong to 83,,, then by
Minkowski’s inequality we deduce from Lemma A.4 that for any p € 2N* we have

E[|€]7] < Cp™?2(E[E[*])P/>.
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Appendix B. Basic estimates for the Green function

In this appendix we prove some basic analytic properties of the Green function G on
the torus. All of these results are well known, and we collect and prove them here for
the reader’s convenience. The following lemma is similar to e.g. [69, Lemma 5.4] or
[1, Section II1.3].

Lemma B.1. Let d = 2. There exists G € C° (A \ {0}) such that
1 ~
G(x) = —;log x| + G (x),

as well as |G (x)| + |VG(x)| < 1 and |V2G(x)| < 1 + |log |x||.

Proof. Let g, denote the Green function of the operator k — A /2 on R2, which for k > 0
has Fourier transform
~ —2mif-x 1
gc(§) = [ dxge(x)e =

K+ 2m2|E|?

Moreover, go(x) = %log |x|7'. Let 0 < r < 1/4, and choose ¢ € [0, 1] to be a smooth
compactly supported function equal to 1 in the ball of radius r around the origin and zero
outside the ball of radius 2r around the origin.

First we note that (1 — ¢)g, € C°°(A). This is a manifestation of elliptic regularity
(see for instance [28, Theorem 8.6.1]), which can be seen directly by applying the operator
(k — A/2)* to (1 — ¢)g, using the Leibniz rule, and then estimating the decay of g, for
large enough k using the a priori bound |g, (§)] < 1/«k.

Using / to denote some generic smooth function which may change from one expres-
sion to the next, we therefore find that

(k — A/2)p(ge — go) = —Kk@go + h.

We conclude that

08k = 980 — kg« * (9g0) +h = ¢go — k(pg«) * (9go) + h.

By plugging this equation into itself, we conclude that

P8¢ — 980 + k(9go) * (pgo) € C*(A),

since (¢gi) * (pgo) * (pgo) € C2(A) because its Fourier transform decays as |£|76 for
|§] — oo.

Itis elementary that g := k (¢gg) * (pgo) satisfies |Z(x)| + |VZ(x)| < 1 and |V25(x)|
< 1+ [log |x|| for |x| < 1. The claim now follows from the observation that

G(x)= ) gelx+n),

nezd

by Poisson summation. ]
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Remark B.2. An analogue of the result of Lemma B.1 holds in three dimensions, with
the same proof. Namely, if G denotes the Green function of the operator k — A/2 on A
for d = 3, then

6(6) = s + G,

where |G(x)| <1
Lemma B.3. Let d = 2. The truncated Green function from (4.8) satisfies the bounds
|Gn (x)| < (1 + |logx||) Alog N (B.1)

and

|G (x) — G(x)] < (14 [log(N|x])]) A (B.2)

1
N2 | x |2 :
Proof. The bound (B.1) follows easily from Lemma B.1 and the definition (4.8), by con-
sidering the cases |x| > 2/N and |x| < 2/N separately.

To prove (B.2), we write

Gr(x) = 6() = [ 4y (GLx +3) - G)ev () B.3)
For |x| < 1/8, we deduce from Lemma B.1 that

IGn(x) =G| £

/ dy Gx +y) - G(x))pN(y)‘

+ ‘/ dy (log
R2

If | x| < 8/N then we estimate the right-hand side of (B.4) by

y 2
+_
TN

—log lxlz)p(y)‘. (B.4)

y
C+2/ dy log—+ p(y) <1+ |log ‘
x|~ Nlx| N|x|
If8/N < |x| < 1/8 we estimate the right-hand side of (B.4) as
1+ |10g|x|| |y|?
_ dy log(1 4222 4 DT ,
v | o vos(1+ 20+ ) 00| 5 e

by Taylor expansion and the fact that p is an even function. Similarly, for |x| > 1/8 we
easily deduce from Lemma B. 1, a Taylor expansion and the evenness of p that the right-
hand side of (B.3) is bounded by 1/N 2. This concludes the proof. ]

Appendix C. Proofs of auxiliary claims from Section 5
Throughout this appendix, we recall that ¢ satisfies (5.1). Before proceeding to the proof

of Lemma 5.14, we note a quantitative analogue of [33, Lemma 5.12] concerning path-
path interactions.
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Lemma C.1. For continuous paths w € Q™ & € Q2% the following properties hold:

(i) We have, uniformly in n > 0,
~ ~ 5 ~ v ~
Vy(w, @) =V6(w,a))+Vn(a),a))+0(8—d(tl —rl)), (C.1)

where \A/,, (w, @) satisfies
. c N
T.d) < o7 [ 6 2 [ & [ B30 =680k -BL) €2
i=1v"% i

for N := f@] and

I = [iz+(i—1)v,?2+iv] for1 <i <N -1, ©3)
[T2 + (N — D, 15] fori = N.

(ii) Consider continuous paths o' € QU1 ,&' € Q2% that agree with the paths w, &
respectively on the intersection of their domains. Suppose that |t; — r]’| < v and
|T; =T}l < vforj =12 Then

2
VS(CU,C;) = Vs(a)’,cﬂ/) =+ O(Ld(fl —’7::1) =+ %(‘L’z —?2) =+ U_d)
& & &

Proof of Lemma C.1. Let us first show (i). By using Definition 5.12, (5.11), and (C.3) we
write

N
w.d) = [a ) [ & [ @oten-aen0h -5, ©
i=171i I;
where I; 1= [T+ (i — Dv, T +iv]for1 <i < N.ByLemma 5.5 (i), it follows that

Jo| o[  @v@o -0, - =0 Hm-m) ©
In IN\IN €
For (C.5), we have also used (5.11) to deduce that

0< /A d5 8y 0 ([s]y — [51v) < 1.

IN\IN

Combining (C.4) and (C.4), it follows that

N v
Vyp(w, o) = /ds 2[1, dE[Ii ds v¥(w(s) — @(5))8,([s]v — [5]v) + 0(87(r1 —?1)).
(C.6)
From (C.6) and Definition 5.13, we obtain (C.1) with
N
V,(0.3):= [ d a5 [ ds[® —3(5)) — v* —&())18,(Is]v — [5v)-
J0.3) = [ o > / « / 1 @00) = 56~ (0) ~ 5Oy (o~ F)
(C.7)
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By using Lemma 5.5 (ii), we find that (C.7) satisfies (C.2). Claim (ii) follows from Defi-
nition 5.12 by using Lemma 5.5 (i). ]

We now give the proofs of Lemmas 5.20 and 5.21, which are used in the analysis of
the rate of convergence for correlation functions.

Proof of Lemma 5.20. In order to prove (i), we rewrite (5.80) as

(Qpxz=v" > e My, (C.8)
re(vN*)?
where
itélo P . st
Yx,;;(r) = /Mcn(dg) eTs_‘ u[ ! eFZ(U) H|:/ W;iz:gi (da)i)(e‘fo dt o ([t]y,o; (2)) _ 1)i|
i=1
(C.9)

Here we recall the definition of 7°¢ in (5.15) and the definition of F in (5.18). By arguing
analogously to [33, (5.41)], we deduce that

p p/2 P
2 2 1-d/2 ef 1 1-d/2
[Yez(r)] < CFe” ||v8||11jéo | |(ri +r; ) < C;’veT (_sd) | |(r,- +r; 1,

i=1 i=1

(C.10)

where in the second inequality we have used Lemma 5.5 (i). Substituting (C.10) into (C.8),
considering Riemann sums, and recalling (5.16), we deduce claim (i).
We now prove claim (ii). Analogously to (C.8), we rewrite (5.82) as

(@5)xz = / dre™ ye (r.r), (C.11)
[0,00)? ’

where forr, s € [0, 00)? with s < r (meaning that s; < r; for all i), we define

P N
y;";(r, S) — /Mve (dg_-) eTS—irs(E,l)LZ efZ(S) 1_[|:/ W;;:% (dwi)(eifo dt &(w; (1)) _ 1)i|
i=1

(C.12)

Here, we recall the definition of f; in (5.25). Similarly to [33, Section 5.2], we now divide
the proof into the following three steps.

Step 1. We truncate the variables r; occurring in (C.8), (C.11) to lie in some interval
[6,1/68] for 6 > 0 small.
Step 2. In the expression obtained by using the above truncation in g, given by (5.82),
we compare the integral j;gl/ 5 dr; (---) with the corresponding Riemann sum
VoY Tsen<ays(eo).
ri €vN*

Step 3. We replace £ by (o) given by (5.28) in the functional integral and compare the
resulting approximations of ¢, and Q7.
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We now carry out the details of each of the steps above. At every stage, we keep
explicit track of the error terms.

Step 1. Denoting [a, b], := [a,b] N vZ, we observe the following estimate.

(Qpas =V Y ez +

re[8,1/817

(@)ns - / dre™ ye _(r.v)
[8.1/817
< Cp el edr/252-d/2  (C.13)

The estimate for the first term on the left-hand side of (C.13) follows from (C.8) and
(C.10) by considering Riemann sums. Similarly, the estimate for the second term on the
left-hand side of (C.13) follows from (C.11) and from the observation that yii(r) satisfies
the same bound as in (C.10) by an analogous proof. We omit the details.

Step 2. We show that for § = §(v) sufficiently small (for the precise bound, see (C.20)
below), the following estimate holds:

[[5 e G D DR R

rel8,1/812
< CP el e d/25mdrI2 fy  cleT 57220y, (C14)

By arguing analogously to the proof of [33, Lemma 5.17], we find that for all r € [§,1/8]7
and for all s € (0, 00)? with s < r we have

ex(r0) = yiz(rs) < CF e e 25702 max(ry — ). (C.15)

We note that the § dependence in (C.15) is obtained from Lemma 5.4 (i). Furthermore, the
& dependence is obtained from Lemma 5.5 (i).

By arguing analogously to the proof of [33, Lemma 5.18], we deduce that
v

le K‘l‘ly:'x(r’ s) — K|I‘|y;"x("” s)| < CerTSS—dP/Z'—’ (C.16)
min; (r; — ;)
provided that r,T € [§, 1/8]? are such that |[r — | < v and s € (0, 00)? satisfies
s<r, s<T, mins; =4/2, 1=min(r; —s;)=2v. (C.17)
1 l

We now explain how (C.15) and (C.16) imply (C.14) for a suitable choice of §. We
recall (5.66) and write |r], := (|ri ]y )l_1 By using (5.26) and Lemma 5.4 (i) in (C.12),
we deduce that for all r € [§,1/6]” and s € (0, 00)? withs <,

[yEz(rs)| < CReT"§79P/2, (C.18)
Using (C.18), we get

4 Z K\ﬂ)’ix(l’, r) _/ dre Lyl yi,?i(l.rjw Ie]y)
re[8,1/817 [6,1/817
< C;eTss_dp/Z—(d—l) V. (C.19)
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‘We henceforth assume
§~v4, ae(0,1/2). (C.20)

For fixed r € [§, 1/6]7, and v sufficiently small, we define s = s(r) € (0, 00)? by s; :=
— 4/v. Note that s; > 0 for small v by (C.20). By (C.15), we have

‘/ IC|l‘| £ (l‘ l‘) / dre Klr\ & (I' S(I‘))‘
[&1/5]” [6,1/817
< Cp e e 2572y (21

‘/ —K||J‘Ju|y;3x(LrJv’ LrJU) —/ dre K|_l‘Jv|y§X(|_l‘Jv,S(r))‘
6.1/6]7 18,1/817

< CP el 25712y (C.22)

In (C.22), we have used || 7; |, — 5;| < +/v. By (C.16), we have

’/ re”yga(rs(r) - / dre b lyE(Irly. s(r)
[5’1/5]17 [6,1/8]7
< CpeT emd25=drl2 )y (C23)

Here, we have used the fact that for small v, s(r) satisfies (C.17) with ¥ = |r],. We now
deduce (C.14) from (C.19), (C.21), (C.22), and (C.23).

Step 3. Let us define

Jei=vP 3 ey ), (C.24)
re[8,1/81%
Fo=v2 Y e My ). (C.25)

re[8,1/81%

Recalling (5.33), we show that
| gl Cp T® —5d+1/28 dp/2®(v)1/2' (C.26)

To do so, we first recall (C.12), Lemma 5.8, and (5.29), and compare (C.24) with

~ e_it%[o]
J =P Z e_Klrlfﬂen(da)eT 2@

re[8,1/818
x]‘[[ / W;’~(dw) lfo dr (o) (@i (1) _ 1)}. (C.27)

i=1

In other words, (C.27) is obtained by replacing the factor by e/2(9) by e£2(%) in the &
integral representation of (C.24). Using (5.19), (5.26), the Cauchy—Schwarz inequality,
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Lemmas 5.10-5.11, and Lemma 5.4 (i), we deduce that
| J| Cp T® —5d+1/25 dp/2®(v)l/2' (CZS)

We now compare (C.25) and (C.27). By (5.19) and the Cauchy—Schwarz inequality, we
have

|']T_J| SCTSUP e klrl H/W;u (dwy)

re[b‘ 1/817

v p . 1/2
« (/ e, (do) “_[(eifbl dt (o) (w; (1)) _ 1) _ H(eijol dt o ([t]y,0; (1)) _ 1) ‘2) . (C29)

i=1 i=1

By arguing analogously to the proof of [33, Lemma 5.20], we find that for fixed 1 <i < p,

/ e, (do) e o’ 40V @ ) _ ifo" dtorl.r ()2
n

C v i~ ~
< — Z dulduzdulduz&,(ul—ul)
s.5e0,r), 0

X (U‘E(a)i (s +up)— i+ i) —v¥(wi(s +uz) —w; (5 + 172))), (C.30)

where [a, b), := [a, b — v],. Using Lemma 5.5 (ii) and 8, = 0, it follows that

C v
(C30) < m Z du1 duz dﬁl dﬁz 8”(1/!1 — ﬁl)

5,5€[0,r; )y 0

X [lwi(s +u1) —wi(s + uz)|a + |oi (5 + 1) —w; (5 + uz)[a].  (C31)

We now use (C.31) and a telescoping argument in (C.29). In particular, by using the
Cauchy-Schwarz inequality in Wr” (da),-), applying Lemma 5.4 (i)—(ii) and (5.11), we
deduce that

1T — g < CPeT" e 3 6712 fy, (C.32)

Above we have applied (5.8) when using Lemma 5.4 (ii). We hence deduce (C.26) from
(C.28) and (C.32). Here, we also recall (5.33).

We combine (C.13), (C.14), (C.26), and optimize in §, keeping (C.20) in mind. We
hence take § ~ v ¥ whend =2and § ~ vﬁ_ when d = 3. Note that § then indeed
satisfies (C.20). Putting everything together, and recalling (5.16), we obtain (5.83), with
0(d, p) as in (5.5), which concludes the proof of claim (ii). [ ]

Proof of Lemma 5.21. We first prove (i). We recall (3.1). From Jensen’s inequality we get

" =E[e" ] = e EOL (C.33)

JE[/ dx:|¢(x)|2:} =0. (C.34)

‘We note that
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Furthermore, by using Wick’s theorem and arguing analogously to [31, Section 3.1], we
have

]E[f dx dX: | (x)]? e (x — X) |¢>(5€)|2::| = /dx dX v (x — X)G(x — X)G(X — x).

By using the fact that G is even, followed by (2.12) and Lemma 5.5 (i), the above expres-
sion is in absolute value

1
< /dx V¥ ()IG(x)* Sy — dx G(x)2. (C.35)
€7 Jix|ze

Using Lemma B.1 when d = 2 and Remark B.2 when d = 3, a direct calculation shows
that
(C.35) Sew X(e)°. (C.36)

Here, we recall (5.2). Claim (i) now follows by recalling (3.1) and substituting (C.34) and
(C.36) into (C.33).
We now show (ii). We show that for o € (0,1 — d/4), we have

Z > exp[—c (;((s)2 + g)} (C.37)
&

for some ¢ > 0 depending on k. Note that (C.37) implies claim (i), since by (5.1)—(5.2),
we have x(£)? 244 v /g4,

We recall (2.18) and (2.11), and set ‘W := H® — H© By using the Peierls—
Bogolyubov inequality (see [70, Section 2.5]) in (2.14), we have

_HO

zZ = exp|:Try (—'W ))] = exp[—ggo)("W)], (C.38)

Trg (e=H?

where for a closed operator +4 on ¥, we define

Trg (A e_H(O))

O () = 7.
QV ( ) Tr}'(e_H(O))

Since o [/ dx (va*(x)a(x) — 0,)] = 0, we get

oV (W) = 20 [ / dx d¥ (va*(x)av(x)—gu)vg(x—f)(va*(f)a(f)—gv)], (C.39)

By using the quantum Wick theorem (see [31, Lemma B1]) and using [31, Lemma 2.10],
the right-hand side of (C.39) is

~ /dx dX Gpy(x — X)[Gpy(X — x) + v8(X — x)]v’ (x — X), (C.40)
where the quantum Green function Gy, is given by
v

kezd
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with notation as in (4.5). From (C.41), we see that G, is even and therefore by Lemma
5.5(i), we have

(C.40)] < / dx |05 ()| Gy ()2 + gldGM(O). (C.42)

We now bound each of the two terms on the right-hand side of (C.42) separately. For the
first term, we note that fora € (0,1 —d/4),G =Y . cza %kezmk-x € L?(A) satisfies

Gy — Gli2 Sk v (C.43)

In order to obtain (C.43), we note that for all § € [0, 1],

v 1 1-5 1
_— < . C.44
eV — 1  Ax v )L,b; ( )

Using Plancherel’s theorem and taking § > d /4 in (C.44), we deduce (C.43). We now use
Holder’s inequality, Lemma 5.5 (i), (C.43), and recall (C.35)—(C.36) to deduce that the
first term on the right-hand side of (C.42) is

e 2 V! 2,V
S [ @60 + 5 Sew 2@ + 5. (C.45)
& £

From (C.41), by considering the terms with A < 1/v and A, > 1/v separately, we deduce
that the second term on the right-hand side of (C.42) is

vx(Vv) v

K o " g
~ gd ~ gd

(C.46)

since & < 1/2. Estimate (C.37) now follows from (C.42), (C.45), and (C.46). ]
We now give the details of the proof of the claim from Remark 5.25.
Proof of claim from Remark 5.25. The claim follows if, instead of (5.95), we show
Ve = Vilzay Sv 0 = vll2 40 (C47)
Let us note that the x dependence in (5.97) is of the form
[Vi(x —y) —v(x — »)]G(x — x4) G(x — xp)

for some distinct a,b € B \ {(1, 1, &)}. We consider the different possibilities for x,
and xp.

Case 1: x, = x; = X. This case is easy because the variables (x, X) and (y, ¥) decouple.
In particular, the contribution to (5.96) is

S

/dx dX v (x — %) —v(x — X)]G(x — X)?
S v = vllg=1452 1G5 —14s/a S 10° = vl g=14/2. (C.48)

In order to prove (C.48), we have used duality, and the bilinear estimate given in [73,
Lemma 4.2], which implies that || G2 || g—1+s/2 <s ||G||§1_,+5/4 < 0.
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Case 2: x, = xp # X. We can assume without loss of generality that x, = y. The inte-
grand that we then consider is

[ (x = %) = v(x = D]IG(x = y)’[v°(y = 7) — v(y = NIGEF - 7)*.

We first integrate in x and use an estimate analogous to (C.48). We then integrate in X
and use G € L2(A). Finally, we integrate in y, § and recall (5.88) to deduce that the

contribution to (5.96) is < ||v® — v||}_1/31+8/2 ||v||lld/12

Case 3: xq = X, Xp # X or x4 # X, xp = X. We can assume without loss of generality
that x, = y. Then, we consider the integrand

[ (x = %) —v(x = D]G(x = X)G(x — )P (y =) —v(y = PIGE =Gy — ).

We first fix x, ¥ and integrate in X and y, using estimates analogous to (C.48). We then
integrate in x, y to deduce that the contribution to (5.96) is < [|v® — v|| g—1+s/2.

Case 4: x4 # Xp,Xq # X, xp # X. This case is similar to Case 2 and we get the same
upper bound by an analogous argument. We hence deduce (C.47). ]
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