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AN INVERSE PROBLEM IN
QUANTUM STATISTICAL PHYSICS

FLORIAN MEHATS AND OLIVIER PINAUD

ABSTRACT. We address the following inverse problem in quantum statistical
physics: does the quantum free energy (von Neumann entropy + kinetic energy)
admit a unique minimizer among the density operators having a given local
density n(z)? We give a positive answer to that question, in dimension one.
This enables to define rigourously the notion of local quantum equilibrium, or
quantum Maxwellian, which is at the basis of recently derived quantum hydro-
dynamic models and quantum drift-diffusion models. We also characterize this
unique minimizer, which takes the form of a global thermodynamic equilibrium
(canonical ensemble) with a quantum chemical potential.

1. Introduction

We deal with a question which is at the core of recently derived quantum hy-
drodynamic models based on an entropy minimization principle [[3, [I]. Let a
given density of particles n(x) > 0, can we find a minimizer of the quantum free
energy among the density operators g having n(z) as local density, i.e. satisfying
the constraint p(x,z) = n(z), where p(z,y) denotes the integral kernel of o?

This question arises in the moment closure strategy initially introduced by De-
gond and Ringhofer in [13] in order to derive quantum hydrodynamic models from
first principles. Let us briefly review this theory (for more details, one can refer
to the reviews [[[2, [[(]). The quest of macroscopic quantum models is motivated
by applications such as nanoelectronics, where affordable numerical simulations of
the electronic transport are necessary while the miniaturization of devices now im-
poses to take into account quantum mechanical effects in the models, resulting in
a higher simulation cost. At the microscopic level of description, the Schrodinger
equation and the quantum Liouville equation are numerically too expensive, which
motivates the derivation of models at a more macroscopic level. In the classical set-
ting, the relationships between microscopic (kinetic) and macroscopic (fluid) levels
of description are fairly well understood by means of asymptotic analysis, see for
instance [[[§, [[7]. In particular, it is known that the understanding of the structure
of the fluid model relies on the properties of the collision operator at the underlying
kinetic level. Indeed, collisions are the source of entropy dissipation, which induces
the relaxation of the system towards local thermodynamical equilibria. The free
parameters of these local equilibria are the moments of the system (e.g. local den-
sity, momentum and energy) and are driven by the fluid equations. Arguing that
the derivation of precise quantum collision operators is a very difficult task, while
only the macroscopic properties of such operators is needed in our context, Degond
and Ringhofer have grounded their theory on a notion of quantum local equilibria.

The authors were supported by the Agence Nationale de la Recherche, ANR project
QUATRAIN.
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2 F. MEHATS AND O. PINAUD

To do so, they have generalized Levermore’s moment approach [R7] to the quantum
setting. The idea consists in closing the system of moment equations by defining a
local equilibrium as the minimizer of an entropy functional (say, the von Neumann
entropy) under moment constraints.

In [1]], this approach was adapted so as to describe systems in strong interaction
with their surrounding media and obtain quantum macroscopic models by applying
a diffusive asymptotics. The most simple of these models, the quantum drift-
diffusion model, was studied numerically in [[[§, []] and the simulation results for
one-dimensional devices such as resonant tunneling diodes were encouraging. This
model is based on the most elementary constrained entropy minimization problem.
Indeed, in this case, the local quantum equilibrium at a given temperature, also
called quantum Maxwellian, is defined as the minimizer of the quantum free energy
subject to a local constraint of prescribed density. Note that not only the total
number of particles is fixed, as in the usual quantum statistics theory (for the so-
called canonical ensemble), but also the local density n(x) is imposed at any point
x of the physical space. This problem has been studied formally in [EI] and the
Lagrange multipliers theory lead to the existence of a quantum chemical potential
A(x) such that the solution of the minimization problem is a density operator of

the form
0= exp (_—A%A(m)) . (1.1)

Remark that the difficulty in this problem lies in the fact that its solution will
depend on its data in a global way. The similar problem in classical physics, i.e.
reconstructing f(x,v) = exp(—(@ + A(z))) from its density n(z) = [ f(z,v)dv,
is very simple and the chemical potential, given by A(z) = —logn(z) + 2 log(2r),
depends on n(z) in a local way. Here, due to the operator formalism of quantum
mechanics, which is not commutative, the density and the associated chemical
potential are linked together by a non-explicit formula, and in a global manner.

To end this short presentation, let us also recall that this quantum drift-diffusion
model displays formally several interesting properties: it dissipates a quantum fluid
entropy, which indicates that it should be mathematically well-posed, and it can be
related to other known models after some approximations (for instance, semiclassi-
cal expansions on the quantum drift-diffusion system enable to derive the density-
gradient model). Besides, a whole family of quantum fluid models were derived by
several authors, based on the same entropy minimization principle: quantum Spher-
ical Harmonic Expansion (QSHE) models [H], quantum isothermal Euler systems
B3, B], quantum hydrodynamics [23, fl], models with viscosity [{, R1], BO], quantum
models for systems such as subbands [B1]] or spins [§]. Nevertheless, one has to put
the emphasis on the fact that all these studies remain yet at a formal level. Even
the notion of local quantum equilibrium has only been defined formally and this
problem of entropy minimization under local constraints is widely open.

The aim of this paper is to make a first step towards the rigorous justification of
these models, by studying the quantum entropy minimization principle in the most
simple situation, in the case of a density constraint. We work in dimension one, in
a finite box with periodic boundary conditions. Our main result, Theorem P.1, is
presented after a few notations in the next section. We show that, in an appropriate
functional framework, the quantum Maxwellian is properly defined, i.e. that to any
density n(x) > 0 corresponds a unique density matrix ¢ minimizing the free energy.
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Moreover, we prove that ¢ actually takes the form ([[.1)), where A(z) is the quantum
chemical potential (in the sequel of the paper, the temperature 7" will be set to 1).

Let us now make a remark. One can see on the formula (1)) that the quantum
Maxwellian reads as the global equilibrium canonical ensemble associated to the
Hamiltonian —A + A(zx), where the chemical potential A(x) is seen as an applied
potential. Hence, our problem can be reformulated as the following inverse problem
in quantum statistical mechanics. Let a system at thermal equilibrium with a sur-
rounding media at a given temperature, in a certain potential. Can we reconstruct
the potential from the measurement of the density at any point? This problem has
been much less studied than more standard inverse problems such as the inverse
scattering theory (reconstructing the potential from its scattering effects) or the
inverse spectral problem (reconstructing the potential from the spectrum of the
associated Hamiltonian). Nevertheless, one can quote at least two references where
similar inverse problems have been investigated. In [2€] (see also the series of ref. 5
therein), a practical method for reconstructing potentials from measurements was
settled using Feynman path integrals and, in [[L9], a close problem for quantum spin
systems was studied.

The outline of this paper is as follows. In Section ], we define the functional
framework of the paper and state our main theorem. In Section [J, we study the
entropy and the free energy and give some useful results for the sequel. In Section fi,
we prove the existence and uniqueness of the minimizer p[n] associated to a density
n. Section [ is devoted to the characterization of p[n] via the Euler-Lagrange
equation for the minimization problem. To deal with the constraint, we introduce
a penalized problem.

Future developments of this work will involve several directions. A first exten-
sion will concern the investigation of other spatial configurations: other boundary
conditions, whole-space case, or space dimension greater than one. We will also
investigate the entropy minimization problem with constraints of higher order mo-
ments. As in the case of classical physics, it might lead to ill-posed problems and to
delicate problems of moment realizability [24]. Another interesting question which
remains to be solved concerns the quantum evolution: can we define an evolution
for a quantum Liouville equation with a BGK-relaxation operator based on the
local equilibria defined in this paper, as for instance in [] for other relaxation op-
erators? This issue is linked to the possibility of rigourously deriving the quantum
drift-diffusion model.

2. Notations and main result

Let us describe the functional framework of this paper. The physical space that
we consider is monodimensional and bounded. The particles are supposed to be
confined in the torus [0, 1], i.e. with periodic boundary conditions. We consider the
Hamiltonian

H=—-——
dz?

on the space L2(0,1) of complex-valued functions, equipped with the domain

D(H) = {u € H2(0,1) : u(0) = u(1), Z—Z(O) = %(1)} :
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The domain of the associated quadratic form is
Hll,er ={ue H(0,1) : u(0) =u(1)}.
Its dual space will be denoted H;elr. We shall denote by J; the space of trace class
operators on L2(0,1) RY, B and by J> the space of Hilbert-Schmidt operators on
L?(0,1), which are both ideals of the space L£(L?(0,1)) of bounded operators on
L?(0,1). We denote by K the space of compact operators on L2(0,1).
A density operator is defined as a nonnegative trace class self-adjoint operator
on L?(0,1). Let us define the following space:

E= {QG J1, 0= 0" and \/ﬁ|g|\/ﬁ€ jl}.
This is a Banach space endowed with the norm

lolle = Tr |o| + Tr(VH|o|VH).

For any p € &, the associated density n[g] is formally defined by
nlol(z) = p(z, ),
where p is the integral kernel of g satisfying
1
¥ e 20D, old)w)= [ pla.n)o)dy
The density n[g] is in fact defined by the following weak formulation:
1
Vo e L>°(0,1), Tr(®p)= / O (z)n[o|(z)dx, (2.1)
0

where, in the left-hand side, ® denotes the multiplication operator by &, which
belongs to £(L?(0,1)). If the spectral decomposition of g is written

0= pr (b2 bn
k=1

then we have

00 d 2
T VAV = IVEVIEIE = Yl |2 (22
k=0
@ =Y plor@P, Il <Yl =Tl @23)
k=1 k=1

Moreover, by the Cauchy-Schwarz inequality, n[o] belongs to W1(0,1) with peri-
odic boundary conditions, and we have

dn 1/2
[dlgm%@wﬁmm < Cllelle.
L

dz

The energy space will be the following closed convex subspace of &£:

& ={0o€&:0=0}.

On &, we define the following free energy:

F(o) = Tr (olog(o) — o) + Tr(VHoVH). (2.4)
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We will see in Section B that F' is well-defined and continuous on &;. If p € &4,
then the Cauchy-Schwarz inequality applied to (B.3) gives \/n[o] € Hll,er and, using
d

(). we get
1/2
' d < (nvAevE)". (25)
dﬂ? .2
Recall also the following logarithmic Sobolev inequality for systems, proved in [[[4]

and adapted to bounded domains in [[L5]: for all o € £, we have

1
Trolog o + Tr(vVHoVH) 2/0 n[o] 10gn[g]d:ﬂ+%ﬂf@. (2.6)

n[o]

This inequality, coupled to (R.5) which gives n[g]logn[o] € L!(0,1), implies that
Tr olog o is bounded for all o € &,..
Our main result is stated in the following theorem.

Theorem 2.1. Consider a density n € H.,,. such that n > 0 on [0,1]. Then the

per
following minimization problem with constraint:

min F'(9) for o € E4 such that nfg] = n, (2.7)

where F is defined by (R.4), is attained for a unique density operator o[n], which
has the following characterization. We have

oln] = exp (—=(H + 4)), (2.8)

where A belongs to the dual space nglr of Hzl,e,, and the operator H + A is taken in
the sense of quadratic forms.

-1

per for the quantum

The following remark shows that the functional space H
chemical potential A(x) is optimal.

Remark 2.2. For a given A € H;elr, we prove further —see subsection .9, Step 4 of
the proof- that the operator H+A(z) (in the sense of quadratic forms) is self-adjoint
and has a compact resolvent. Moreover, the associated quadratic form is a form-
bounded perturbation of u ~ ||u/||2,, so that H + A(z) can be diagonalized on L?
and its k-th eigenvalue pj, has an asymptotic behaviour of the form Ck?. Therefore,
the H! norm of the associated eigenvector ¢y, is bounded by Ck. Consider now the
operator ¢ = exp(—(H + A)) and the associated density n(x). By using the decay
of the exponential, one can see that the series in (R.3) is converging in H!. If we
assume that A belongs to the Sobolev space H®, where —1 < s < 0, then by elliptic
regularity one has ¢, € H**2, and the series (R.J) will converge in this Sobolev
space, so we deduce that n € H**2. Hence, if n belongs to H! but does not belong

to any H®, s > 1, then we have A € H;elr and A cannot be more regular.
3. Basic properties of the energy space and the entropy

In this section, we prove a few basic results on the energy space £, that will be
used in the paper.

Lemma 3.1. Let (or)ren be a bounded sequence of E+. Then, up to an extraction
of a subsequence, there exists p € €4 such that

ok > omJ ask — +oo (3.1)
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and

Tr(VHoVH) < lliminf Tr(VHorVH). (3.2)
——+o00
Furthermore, if one has

Tr(VHoVH) = lim Tr(VHoVH)

k—+o00

then one can conclude in addition that
\/ﬁ\/@—m/ﬁ\/@m@ as k — 4o0. (3.3)

Proof. Step 1: weak-x convergence in [J;. First notice that the boundedness of g in
£, implies by (B-J) that the operator v H \/0k is bounded in the Hilbert space Js.
Moreover, since g and vV HorV'H are positive and bounded in J;, we can extract
subsequences such that gy, and v H oV H converge in the J; weak-* topology, that
is, there exists two positive trace class operators o, A such that, for all compact
operator K € K,

Tr(Kop) — Tr(Ko)  ;  Tr(KVHeVH) — Tr(KA).
By application of Proposition 3.12 of [ff], we have
|A|l7, <liminf |VHoVH| 7, = liminf Tr(VHopVH). (3.4)

Step 2: Identification of A. We show that A = v HovH. Indeed, let K = (vVH +
I)"'K'(vVH+1I)~! with K’ compact. Using the cyclicity of trace with the bounded
operators \/g_k\/ﬁ and VH 0k, We get
Te(KVHoVH) = Tr(yVorvVH KVH\/oz),
= Te(JorvVH(VH +1)"'K'(VH + )" 'VH /o)
— Te(yarK'var) - T(VaK (VA + 1))
~ Ty (VE + 1)K /ar)
+Tr(VorWVH + D' K'(VH + 1)~ or),
= Tr(K'ox) — Te(K'(VH + 1) ""o) = Te(VH + 1) K 0y)
+Te(VH + 1) 'K (VH + 1) o).
Since o — ¢ in the J; weak-x topology, and since (\/ﬁ + I)*lK’(\/F + )Y
K'(VH +I)"', (VH 4 I)"' K’ are compact operators, we have
To(KVHoeVH) — Tr(K'p) — Te(K'(VH +1)"to) — Te(VH + 1)L K'9)
+Te(VH+ 1)K (VH + 1))
= To(K'(VH+D'ANVH+1)™).
We thus obtain
VH+DTTANVH+I)™Y = A
A = o—(VH+ID)Yo—oWH+1I)7!
+(VH+ D) Yo(VH + 1)

and it follows that (\/ﬁ—l—])g(\/ﬁ—l—f) = \/ﬁp\/ﬁ, so that finally A = \/ﬁp\/ﬁ
In particular, (B-4) yields (B.2).
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Step 3: weak convergence in [J1. Let us prove now that gi converges weakly in 71,
that is, for all bounded operator o € £(L?(0,1)),
Tr(oox) — Tr(oo).
We have
Tr(oor) = T(y/ak o y/ar)
= Tr(Vor(WVH + )(VH + 1) 'o(VH + I)""(VH + I)\/or)
= To(WVH+ D 'o(WH+ 1) Y (VH+ox(VH + 1))
= To(VH+D'o(WH+1)""VHoVH) +Te(VH + 1) Logy)
+Tr(c(VH + 1)) = To(VH + 1) 'o(VH + 1) o1).
Since (VH+1)"to(vVH+I1)"', (VH+I1)" o and o(vVH+1)"" are compact, since
or — o and VHopvVH — VHoVH in Jy weakly-*, we can pass to the limit in the

latter expression and obtain the weak convergence of g.

H

r

Step 4: strong convergence in J1. To obtain the strong convergence in 7, it suffices

now to apply Theorem 2.20 of [@] Indeed oy, is positive, self-adjoint, converges

weakly in /7 to g positive and self-adjoint, with convergence of the respective norms:
okl = Trox — Tro= ol

This implies that the convergence of o in J; is strong and the first part of the
lemma is proved.

Step 5: strong convergence of \/or in Ja. We have

ok = ellzz2y < llok — ol -

Moreover, it is known that the norm convergence of g > 0 to ¢ > 0 implies the
norm convergence of /o to /0 (see e.g. [29)). We claim that in fact we have

Vor = /o in J. (3.5)
To prove this fact, since J» is a Hilbert space and since
IVor%, = Tr o, — Tro = [lol|%,

it suffices to prove that /o — /0 in J2 weak. Let 0 € J2. One can choose a
regularizing sequence oy, with finite rank such that

o — 0 in Jy as n — +o0. (3.6)
For all n,m € N, we have
| Tr(Ver — Vo)ol | Tr(Vor = veo)om| + [ Tr(Ver — Vo) (o — om)]
IVer = Vel lomlln + Vel + Vel z)llom — ol 7
< Wer = Vellcarllomlla + Cllom = ol 7,

which implies by (B.6) that Tr(\/ox — \/0)o — 0 as n — +oc. This means that
VOok — /0 in Jo weak, which finally implies (B.9).

VAN VARVA

Step 6: strong convergence of vV H.\/or in Jo. From now on, we assume that one
has in addition the following convergence:

IVH orl|%, = Te(VHoVH) — Te(VHoVH) = |[VH /| %,
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Consequently, if we prove that
VH./or — \/ﬁ\/ﬁ in Jo weak,

this weak convergence in the Hilbert space J2 will be in fact a strong convergence.
To this aim, we consider o € J5 and, for all € € (0, 1), we decompose

Te(oVH/ar) = Tr(o(1 + eVH) VH ) + Te(o(1 — (1+ «VH) WHVE)
= Te(oVH /) + Tr(0-VE (V2 — v/2) + Trl(0- — o)WHE) + Tr((0 — 0o)VH/r)

with 0. = (1 +evH)~!. For all € > 0, the operator (14 evH)™'vH is bounded
on L?(0,1), so 0.V H belongs to J» and the previous step implies that

lim Tr(o.VH(,\/or — 2)) = 0.

k—+o00

Now we write

T((02 = o WHVE) + Tel(0 — o VHVE)| < llo =l (VA Va2 + IVEVEl.2.)
< Cllo —olz,

Therefore, if we prove that o. converges to o in Js as € — 0, we will have

Tr(oVH,/or) — Tr(oVH/2) ask — +oo

and the proof of the lemma will be complete.
Introduce the eigenfunctions and eigenvalues (ep, itp)pen+ of the operator H,
which has a compact resolvent. We have

e} o0
1
ol = Y lloeepliie = Y mo—r=plloeplis
: 1 1 (L +ey/np)

which converges to \|0H?72 as € — 0 by comparison theorem. Similarly, for all
@ € L?(0,1), we deduce from the convergence in L? of the series Zp Ypep, where

Yp = fol o(x)ep(z)dx, that

> 1
(+eVE) o= —
pz; 1+ e /p

Therefore, 0. and ¢* = (1 + ev/H) o converge strongly to o as ¢ — 0 and one
can apply Griimm’s convergence theorem (see [BZ], Theorem 2.19), which proves
the convergence of o. to ¢ in J5. The proof of Lemma is complete. O

@pep —  in L*(0,1) as € — 0.

Lemma 3.2. The application o — Tr(plog o— o) possesses the following properties.
(i) There ezists a constant C' > 0 such that, for all o € £, we have

Tr(glogo — 0) > —C (Tr \/ﬁg\/ﬁ) s . (3.7)

(ii) Let o be a bounded sequence of €y such that o converges to o in Ji, then
ok log o, — ox converges to plogo — o in Ji.
(iii) The application o — Tr(olog o — o) is strictly convex on E4.
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Proof. Step 1: proof of the inequality (B.q). We shall use the following inequality,
deduced from Lemma [A.1] which is proven in the Appendix: there exists C' > 0
such that, for all p € £,

> P Mlel < CTxVHVH, (3.8)

p>1

where we have denoted by (Ap[g])p>1 the nonincreasing sequence of nonzero eigen-
values of o (this sequence is finite or infinite). The function s — §(s) = slogs — s
is negative on [0, €] and positive increasing on [e, +00). Let
log s —
s€[0,€] \/g
Let ¢ € &4 and denote by (Ap[0])p>p, the eigenvalues of p that belong to the interval
(0,e]. We have

~TeBlo) < D 1Bl < €\ Alel
P>po p=po 12 1 12
< O (Z p%ﬁ@]) (Z ﬁ)
C 1/2
< \/—pl_0<Tr\/ﬁQ\/ﬁ> )

which proves (B.7).

Step 2: proof of (ii). Consider a sequence g bounded in &, such that g — o in
Ji. Let M = supy, || okl z(r2) < +0o. There exists a constant Cps > 0 such that

Vs e [0,M], |slogs—s| < Cys®/t
Thus, for all £ > 0, denoting again (s) = slog s — s, we get

Do IBOwle)l < Cu D Mpla)t < Cut DT (Al

Aplok]<e Aplok)<e Aplok]<e
1/2 1/2

1

< Cue [ D Mlox] > o=

p>1 p=1 P

1/2
< o (nvVHavE)" < et

where C is independent of k and where we used (B.§). The same inequality holds
for the limit p. Let € > 0 and let us decompose

/8(5) = 51(5) +/82(5) = (5159-:)(5) + (/813>€)(5)'
For all €, one has
Tr|B(er) — B(o)] < Tr[Bi(ex)| + Tr|Bi(e)| + Tr|Ba2(ex) — B2(0)]
< CeVt 4+ Tr|Ba(ok) — Ba(0),

so that the result is proved if we show that [2(or) converges to B2(0) strongly in
Ji. According to [BZ] (Theorem 2.21 and addendum H), it is enough to prove that

B2(ok) converges weakly to 52(0) in J; and that ||B2(ok)|ln — ||B2(e)]|7, to obtain
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the strong convergence in J;. We prove first the weak convergence. To this aim,
we choose ¢ such that \,[g] # € for all p € N* and denote

N =max{p: A\[o] >¢}.
According to Lemma [A.3, we have
Aplor] = Apla],  Vp =1, (3.9)
and we can choose k large enough so that we have
Aplok] > e for all p < N and Ay[gx] < € for all p > N.

Besides, following again Lemma [A.3, we choose some eigenbasis (¢];)peN* and
(¢p)pen= of o and p, respectively, such that

Vp € N*, Jim. |6k — ¢pll 12 = 0. (3.10)

Then, the actions of 32(gx) and Ba2(0) on any ¢ € L?(0, 1) read

Zﬂ RO Zﬂ 1) (6p: )b,

where (-,-) denotes the L?(0,1) scalar product (taken linear with respect to its
second variable and anti-linear with respect to its first variable). Therefore, for any
bounded operator B,

v (Ba(0k) B Zﬁ ¢y Boy) —>ZB 1)(¢p, Bép) = Tr (B2(0)B),

thanks to (B.9), () and the continuity of the function . This proves the weak
convergence of f2(gx) in J1. Regarding the convergence of the norm, we have
directly

N
[1B2(er)lln = Zlﬁ = Y 18Ol = 1182(0) .71,
p=1
and item (ii) is proved.

Step 3: proof of the strict convexity (ii). We recall first the Peierls inequality [B7]:
let (u;);>1 be an orthonormal basis of L2(0,1), whose scalar product is denoted by
(+,-); then, setting 3(s) = slogs — s, we have

> B((ui, 0us)) < Tr (B(0)) - (3.11)
i>1
Indeed, denoting by (A;, ¢i)i>1 the spectral elements of g € £;, we have
(ug, B Zﬁ (o, ui) |2
j>1

Since ;51 (95, u;)|? = 1, it follows from the Jensen inequality that

ﬁ((uhguz = Z)‘ ‘ ¢j7ul 2 <Zﬂ ¢]7uz

j>1 7>1

Summing up the latter relation with respect to i and using the relation Y, [(¢;, u;)|> =
1, the Peierls inequality (B.11)) follows.
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Consider now g1, g2 in & such that o1 # g2. Let t € (0,1) and denote by
(1i,1;)ien+ the spectral elements of the operator tg; + (1 — t)o2. Then

Tr (B(tor + (1 —1)02)) = Y Blus) = > B((Wi, (tor + (1 — t)2)thi)).
i1 i>1

There exists at least one index ig such that (¢;,, 01¢i,) # (Vig, 02%i,). Indeed, if
not, we would have g1 = g9 since (¢););en+ is an orthonormal basis of L?(0,1). Since
[ is strictly convex, it thus comes,

D B, 01 %) + (1= 1) (Wi, 02)) < > [EB((Wir 014)) + (1 — )B((s, 02 ¥4))]

i>1 i>1

Using the Peierls inequality (B.11) to control the right hand side, it comes finally
Tr(B(tor + (1 =)o) < tTr(Ber)) + (1 =) Tr (5(e2))

which yields the strict convexity of the functional. O

4. Existence and uniqueness of the minimizer

In this section, we prove the first part of our main Theorem P.I. More precisely,
we prove the following proposition.

Proposition 4.1. Consider a density n(z) such thatn >0 on [0,1] and n € Hll)er.
Then the minimization problem with constraint

min F'(g) for o € &4 such that n[g] = n, (4.1)
where F is defined by [R-4), is attained for a unique density operator o[n].

Proof. We denote
A = {p € &4 such that n[g] =n}.

Step 1: A is not empty. We start with a simple, but fundamental remark: thanks
to our assumption on the density n(z), the set A is not empty. Indeed, let

o1 = HnHle/Z\/ﬁ and complete ¢; to an orthonormal basis (¢;);>1 of L%(0,1).
The function n belongs to Hll,er. Hence, by Sobolev embedding in dimension one,
n is continuous and, from n > 0, we deduce that

n(x) > minn > 0
[0,1]

and then /n € Hzl,e,,. For all ¢ € L?(0,1), consider the density operator v defined

by
v = v/n(Vn, ), (4.2)
we find

Te(VHVVH) VEVVIZ, =) (VEVéi, VHV)

i>1

vV = [

2
dr < 00,

1
Tr(dv) = /On(:v)@(:c)dx Vo e L>(0,1),

so, by the characterization (R.J), v belongs to A.
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Step 2: F is bounded from below on A. From (R.6), we deduce that, for all o € A,

Flo) > /01 n(z)log n(z)dz + (% - 1> /01 n(z)de > —c0,  (4.3)

since by Sobolev embedding n is bounded. Therefore, one can consider a minimizing
sequence (gk)ken for ([1]), i.e. a sequence gy, € A such that

lim F = inf F' —00.
D Fle) = L Flo) > —oo

Step 3: uniform bound in €. Let us prove that (o )ken is a bounded sequence of
E4. Since g € A, we already have

1
loxll = Trox = / n(2)dz < +00.
0

Moreover, since the density operator v defined by ([.2) belongs to A, we have, for
k large enough,

Tr(ox log ok — o) + Te(VHorVH) = F(o1,) < F(v) + 1 < +o0.
Hence, using the inequality (B.7), we obtain

-C (Tr \/ﬁgk\/ﬁ) i + Tr(VHopeVH) < F(v) +1 < +00,

thus

sup Tr(\/ﬁgk\/ﬁ) < 400.
keN

Step 4: convergence to the minimizer. Since (gk)ken is @ bounded sequence of &4,
one can apply Lemma B.J] to deduce that, after extraction of a subsequence, we
have

or ~>oin Jh as k — +o0 (4.4)
and

Tr(VHeVH) < lim inf Tr(VHorVH). (4.5)

S0
Next, by (f.4) and Lemma B.3 (ii), we ge‘;L
Tr(ox log o, — ox) — Tr(eloge — o) as k — +o0,
which yields, with (f.3),
F(p) < liminf F(gy) = ;gﬁl F(o). (4.6)

k——+o0

Let ® € L*>°(0,1) and denote also by ® the bounded multiplication operator by ®.
Since g converges to ¢ in J1, we have

1
/0 O (z)n(x)dr = Tr(Por) — Tr(Po) as k — +oo,

thus, from the characterization (R.1)), we deduce that n[g] = n, which means that
o0 € A. This enables finally to conclude from (f.6) that, in fact, we have the equality
F(o) = aHel,lilF(U) = gréii‘lF(U).

The uniqueness of the minimizer is a consequence of the strict convexity of F', see
Item (7ii) of Lemma B.9. O
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5. Characterization of the minimizer

In order to characterize the minimizer g[n] of (B.7), we need to write the Euler-
Lagrange equation for this minimization problem. This task is difficult because
the constraint n[p] = n is not easy to handle when perturbing a density operator.
We will circumvent this difficulty by defining a new minimization problem with
penalization, whose minimizer will converge to g[n].

5.1. A penalized minimization problem. Consider a density n(x) such that
n>0on[0,1] and n € H})er. For all € € (0, 1] we define the penalized free energy
functional, for all o € &£,:

F.(0) = Tr(olog 0 — o) + Tr(VHoVH) + 2—16\\?1[@] —n[7».

Proposition 5.1. Let ¢ € (0,1) and let n € Hy,,
minimization problem without constraint

in F. 5.1
min =(0) (5.1)

such that n > 0 on [0,1]. The

where F; is defined above, is attained for a unique density operator o:[n|, which has
the following characterization: we have

oe[n] = exp (—(H + A.)). (5.2)
where A, € H!

per*

Proof. Since the entropy functional Tr(plog o0 — ¢) is not differentiable on £, we
regularize it. For all n € [0,1] and s € R, we define the regularized entropy

By(s) = (s +mn)log(s +n) — s —nlogn,

and the associated free energy functional, for all o € £4:

Fen(0) = T (3y(0)) + Tr(VHoVE) + 5_|Inle] ~ il

Notice that f;(s) = log(s +n), ,(0) = 0, and that 3, is strictly convex on Ry and
holomorphic on (—n,00) x R for the convenient branch.

Step 1: minimization of F.,. In this step, we prove that for all n € [0,1], the
problem

in F, 5.3
min (o) (53)

admits a unique minimizer o, ;. Notice that for n = 0, this problem is nothing but
(B-1): in the statement of the Proposition, we have denoted shortly o. = o .
By (R-) and a Sobolev embedding in dimension one, we have

o]l < CTro+ CTr(VHoVH),
so the functional FY is well-defined on &, for all n € [0,1] and € € (0,1]. We will

need the following technical lemma on the function 3,,.

Lemma 5.2. The application o — (3,(0) possesses the following properties.
(1) There exists a constant C' > 0 such that, for all o € &4 and for alln € [0,1], we
have

Tx B,(0) > —C (Tv \/ﬁg\/ﬁ)l/ : (5.4)
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(ii) Let o be a bounded sequence of E4 such that o converges to o in J1, then for

all n € [0,1], By(ok) converges to By(0) in Ji.

(iit) For all € [0,1], the application o — Tr B,(0) is strictly convex on E.

7v) Consider a sequence bounded in £ such that o, — 0 in J1 asn — 0. Then
q On + On — 0 n

Tr 5, (0,) converges to Tr By(0) as n — 0.

Proof of the lemma. Tt is not difficult to adapt the proof of Lemma B.9 in order to
show Items (7), (ii), (#i). We shall only prove Item (iv), proceeding similarly to
Step 2 of Lemma B.J. We first notice that the function By converges to By uniformly
on all [0, M], M > 0, and that one has

Vs € [07M]7 ‘/87](8)‘ < CM\/§7

with Cys independent of . Let M = sup, [|oy|z(z2) < +oo. For all N € N*, by
using the inequality (B.§), we get

Z |/817 Qn | <Cum Z \/ Qn <T1“ \/_Qn\/_>1/2 < C—Ma
p>N p>N \/N

where we used the fact that (g) is a bounded sequence of £; and where \,[0,]
denotes the p-th nonzero eigenvalue of . Hence, decomposing

Tx By (on) — Tr Bo(o Z |8y (Ap Bo(Aple)
p<N
+ ) 1By MplenDl + ) 1Bo(Ap
p>N p>N

one deduces from the uniform convergence of 3, to 8y and from
[Aplon] = Mplell < llen — ollerzy < llen —elln,  Vp =1
(see the proof of Lemma [A.g in the Appendix) that
Tx By (eq) — Tr Bo(e)] — 0 as n — 0.

The proof of Lemma [.3 is complete. O
Let us now study the minimization problem (f.J), for fixed n € [0,1]. For all
o0 € &4, we deduce from (p.4) that

Fonlo) > ~C (TevHoVE) ™ + Te(VHovH) + - nloll3s -

where we used (a —b)? > %az —b2. From this inequality, we deduce two facts. First,
that inf,ce, F: ,(0) > —o0. Second, that any minimizing sequence g, is bounded
in £;. Indeed, we have

1

I3z,

1
Feylon) < Fep(0) = o [Inl7,

thus
1/2 1
—C <Tr \/Hgkx/H> + Tr(VHorVH) + - sup |[nfex] |
k

1
< sup F. —|n||2. < =|n|)?
< sup salok) + 2€H”HL2 < g”n”L27
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which implies that supy(Trox + TrvVHorVH) < 400. Hence, one can extract a
subsequence still denoted g such that the convergences

ok — oin 7, Tr(VHoVH) < lliminf Tr(vVHoVH) (5.5)
—+00

hold true as k — +o0o. By Lemma .9 (i), we have
T4 6y (0r) = Te By (). (5.6)

Let us now prove that n[gx] converges to n[g] in L*°(0,1), which implies in
particular that
Infox] = nllz2 = lInle] = nlZ. (5.7)
We have

1
IValall = [ iod@ds + | £ vilad

where we used (2-). Therefore, the sequence (v/n[ok])ken is bounded in H(0, 1),
and by Sobolev embedding one can extract a subsequence such that \/n[gx| con-
verges to a function f € C°([0,1]) in the L®°(0, 1) topology. This implies that n[g]
converges to f? in L.

Moreover, for all ® € L>(0,1), we know from (f.5) that

2
< Trox +Tr\/ﬁgk\/ﬁ < 400,
L2

1 1
/ nlok|®dr = Tr g ® — Tr o® = / nlo|®dx,
0 0

which means that n[gy] converges weakly to n[g] in L!(0,1). This enables to identify
the limit: we have in fact f2 = n[o].

Finally, (5.5), (B.6) and (B.7) yield

F; (o) < liminf F; ,(0x) = iengf F. ,(0),
oy

so ¢ € &4 is a minimizer of (5.3). Furthermore, one remarks that the application
0+ n|o] is linear, so the application
0 = [Infor] — nl7:

is convex, and it can be deduced from Lemma p.q (iii) that F' is strictly convex:
the minimizer o, ,[n] is unique. In the sequel of this proof, n being fixed, we denote
shortly o, instead of o.,[n]. Notice that, in this proof, we have obtained an
estimate independent of the parameter 7 € [0, 1]: for all € € (0, 1], one has

sup Tro.,+ sup Tr \/Egavn\/ﬁ < +o0. (5.8)
n€(0,1] n€[0,1]

Step 2: differentiation of F. for n > 0. We will use the following lemma, whose
proof is in the Appendix.

Lemma 5.3. Let n € (0,1]. Let o € &4 and let w be a trace-class self-adjoint
operator. Then, the Gateaux derivative of the application

0~ Fy0) = Tr B, (o)

at o in the direction w is well-defined and we have

DF,(0)(w) = Tr (8, (0)w) -
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Let h be a bounded Hermitian operator. For o € &;, consider the operator
o+ t\/ohy/o. Assume that t € [—tg,to], with 0 < to||h|| < 1. For such values of ¢
and for all ¢ € L?(0,1), we have

(00, 0) +t(\oh/op. p)

IVael3ag, + /2. v/29),

Iveeliz@ @ = [t
0.

AVARLY}

Therefore ¢ + t,/0h,/0 is nonnegative, self-adjoint and belongs to &, since

T(VH /ehy/evVE)| < IV Ve, = b Te(VHVE) < .
Moreover, we have the following estimates:
IVehlZ, < 1nPllellz.  IVHVRZ, < Il Tr(VHeVH),
Tr(v/2|hlve) < Ihlllels.  Tr(VHy2lhlyevH) < ||| Te(VHovVH).
Therefore, the following equality holds in Wple’}n(O, 1) € L>=(0,1) C L?(0,1):
nlo + t\/o hy/0] = nlo] + tn[\/o h\/0],
which yields, for all ¢ # 0;

Info +ty/ehy/e] — nlZ. — [Inle] — n|Z.
2t

1
— [ nlvehva) (wlel - m) () +00)
0
(5.9)
From Lemma [.J and from (b.9), one deduces the following expression for the
Gateaux derivative of F , in the direction w = ,/o: , h./0z
lim Fey(0en + t\/0en By /0e ) — Fe(02n)
t—0 t

=T (B (0e0)v/@zin hy/Cen) + Te(VH 0z h/CeqV H) + Tr(Ac /02y hy/0)
=Tr (\/ Oe,n (/8117(96,77) +H + Ae,n) \V Qe h) )

(5.10)
where we used the cyclicity of the trace and where we have denoted
1
Ac() = = (nloe] = ) (2). (511)

Note that A., denotes here, with an abuse of notation, either the L° function
Ac ), or the operator of multiplication by A, ;, which is a bounded operator. Indeed,
Ac ; belongs to Hll,er C L™ since n € Hzl,e according to the hypotheses and since
Oe,n S 5+,

Now, we have the tools to conclude: since g, , is the minimizer of (5.3) and since
0z, +t,/0z P /0zy belongs to £ for ¢ small enough, the Gateaux derivative (£.10)
vanishes and for all h € £(L?), self-adjoint, for all 5 € (0,1], we have

Tr (v/2en (B)(0em) + H + Acy) /e h) = 0. (5.12)

T

Step 3: convergence of 0., as 7 — 0. From the estimate (b.§) and from Lemma
B.1], one deduces that there exists o € £, (dependent of ¢) such that, as n — 0+,

0-n—0inJ; and Tr(VHpVH) < lim(i)rif Tr(VHo.,VH). (5.13)
n—
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Then, from Lemma (.3 (iv), one deduces that
%g% Bn(@s,n) = Bo(0)- (5.14)

Moreover, one can deduce from (f.13) and from Sobolev embeddings in dimension
one, exactly as to prove (@), that

In[og) = nll72 — lIn[a] — n]7
as n — 0. Together with (f.13) and (p.14), this leads to
Feol@) < lim Foolo-) (5.15)
Moreover, by definition of o, ¢ and o, ; as minimizers of F. g and F, ,, one has
FE,O(QE,O) < FE,O(@ and Fe,n(@a,n) < Fe,n(@e,o)-
Applying Lemma f.9 (iv), one gets

nl—i>%l+ Fam(@f,o) = F570(0670)7

and finally all these limits are equal, since
F, < F, < lim F; < lim F, =F, .
6,0(96,0) > 5,0(5) > 7]_1)%1_’_ 5,7](96,7}) > n_1>%1+ 5,7;(95,0) 6,0(96,0)
Hence, by uniqueness of the minimizer, we have g = g, 9. Moreover, we deduce also
from F o(0c0) = limy—o4+ FL ;(0:y) that

Tr(VHo.oVH) = 1_i>%1+ Tr(VHoenVH).
n
Hence, by applying the second part of Lemma B.1] we get finally

Oep = 020 in J1  and \/ﬁ,/ge,,7 — \/ﬁ,/@ao inJo asn—0. (5.16)

Now we have the tools to pass to the limit in (p.19) as n — 0+. First, let us
prove that, for all bounded operator h,

%g% Tr (57/7(&-:,17)95,77 h) =Tr (/&3(95,0)95,0 h) . (5.17)
To this aim, we introduce a parameter x > 0 and decompose
Tr (57/7(95,77)95,77 h) =Tr (195,n2n 57/7(95,77)95,77 h) +Tr (1gg,n<n B;,(Qe,n)ge,n h) . (5-18)
Since 3 (s) = log(s + n), on all interval [, M] with 0 < x < M, one has

lim max 18)(s) ~ B(s)] =0 and[s8)(s) — s55(s)] < Cs.

The first term in this decomposition (5.1§) can thus be uniformly approximated,
for M large enough:

‘TI‘ (1g5,n2f@ 57/7(06,7])@6,7] h) —Tr (1g5,02/@ B(/](QE,O)QE,O h) ‘
< loenlla bl max [ (s) — By(s)] + Clloen — =0l 7],
s€lk,M]

and converges to 0 as 7 — 0 (for all fixed x > 0). Consider now the second term
in the right-hand side of (p.1§). We have a uniform bound 81/857,7(5) < R for
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s € (0, M], so
Tr (195,n<m 57/7(96,77)96771 h) < R|h] ngs,n<f€ (Qe,n)7/g”$
< CR|A|EYE D (AP
Ap<K
1/4
1
< CRIR|E Y|

p>1

where we used again the bound (B.§) for the eigenvalues A, of o.,. Hence

. / _
limy sup [Tt (1. < By een)ecn )| = 0.

This ends the proof of (5.17).
Second, by (P.§) and by Sobolev embedding, we have

Acf) = = (nfoeg] — ) (2) = Acl) =~ (nloeg] — ) (@)

in the L>°(0, 1) topology. Hence, the corresponding multiplication operators satisfy
Aey — Ao in L(L%(0,1))
and the convergence of ,/o., in Jo yields

lim Tr (, [0 Acy\/Oer h) =Tr (w /02,0 Az,0 /02,0 h) . (5.19)

n—0
Third, the convergence of v H, [0z, in Ja yields

Jiny Tr (VoeaVH VH ooy h) = Tr (amoVH VH Jazoh) (5.20)

Finally, one can pass to the limit in (5.12) and (b.17), (b.19), (b.2d) give, for all
h € L(L?) self-adjoint,

Tr (/o (log(e:) + H + A:) /o h) = 0.
where we have denoted 0. = o.p and A, = A, . This means that

Ve (log(0e) + H + Ac) /o= = 0. (5.21)

Step 4: the kernel g is {0}. In this step, we will prove the following claim.
Claim: for all € € (0,1], the kernel of the minimizer o, of F is {0}.

Let us prove this result by contradiction. Assume that the kernel of g. is not {0}
and pick a basis function ¢ € Kerp.. We first complete ¢ into an orthonormal
basis {¢, (¢p)per} of Kerp. (I may be empty, finite or infinite). Then, we denote
by (Ap)i<p<n the nonincreasing sequence of nonzero eigenvalues of g. (here N is
finite or not), associated to the orthonormal family of eigenfunctions (¢p)1<p<n-
We thus obtain a Hilbert basis {¢, (¥p)per, (pp)1<p<n} of L*(0,1). Since it is not
clear whether ¢ belongs to H!_, let us regularize it by setting

per
¢* = (1+aVH) ¢,

where & > 0 is a small parameter. We have ¢* € H!

per and, as in the proof of
Lemma B.1],

lim ¢ — ¢

a—0
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in L2(0,1). We simply fix a > 0 such that [(¢%,#)] > 1/2. Denote by P the
orthogonal projection

P = ¢" (6%, ¢), Ve € L*0,1),
and consider the positive operator o(t) = g. + tP* for t > 0. From ¢* € H.,,., we

er’
deduce that the operator P% belongs to £,. We shall prove that there existg t>0
such that
Fe(o(t)) < Fe(ee), (5.22)
which is a contradiction.

Let n > 0 and denote as before 5(s) = slogs —s and §,(s) = (s +n) log(s+n) —
s—mnlogn. From the min-max principle and from the positivity of the operator P¢,
one deduces that

WpeN, Ale(t)) = Ales),

where A, () denotes the p-th eigenvalue of the operator. Hence, we have

Ap(o(t))
BOW(e(t)) — BO(e:)) = A log(s)ds

p(0e)

Ap(e(t))
< / log(s + n)ds
Ap(ee)

= 5n()‘p(9(t)) - 571()‘17(95))7

which implies

Tr(8(o(t)) — Tr(B(0e)) < Tr(By(o(t)) — Tr(By(e))
and then
Fo(o(t)) — Fe(o:) < Feplo(t)) — Frplo:)-
Therefore, to prove (b.22), it suffices to find n > 0 and ¢ > 0 such that

Fepn(o(t)) < Fep(oe)- (5.23)

Since P“ belongs to £, and by Lemma [.d, for all > 0 one can differentiate F.,
at o in the direction P® and one has

%i_r)r(l) Fgm(g(t))t— Fea(e:) = Tr (log(g. + n)P) + Tr(VHP*VH) + Tr(A. P%).

One has

N

Tr (log(o- +mP*) = [(¢ )] logn + D |(6,¢,)* log(X, +n)
p=1
+ Z ’(¢a7 ,l/}p)‘2 1Og 777
pel
hence, by using |(¢®, ¢)| > 1/2, one obtains for 0 < n < 1/2

1 0 1
Tr (log(gz +m)P*) < Jlogn+ ) (6%, ) log(Np + 3),
p=1
where po has been chosen such that A\, < 1/2 for p > pg. Therefore, there exists a
constant C: , independent of 7 (but depending on € and «) such that

o Fenle(8) — Folo)
t—0 t

1
< 1 logn + Cs -



20 F. MEHATS AND O. PINAUD

To conclude, it suffices to choose 1 small enough such that i logn+C; o < 0. Then

one has
lim Feﬂ](@(t)) - Fa,n(@a)
t—0 t

and for ¢ small enough one has (f.23), which leads to a contradiction. This ends
the proof of the claim.

<0,

Step 5: identification of o-. Notice that, since A, € Hll,er C L*(0,1), the operator
Hy := H + A, with domain D(H) is bounded from below and has a compact
resolvent. Denote by (A, (ﬁ;)peN* the eigenvalues and eigenfunctions of g.. From
the previous step, we know that, for all p, we have A; > 0. Moreover, (¢;)pen= is
a Hilbert basis of L2(0,1). We will prove in this step that (¢5)pen+ is a complete
family of eigenfunctions of Hy4 associated to the eigenvalues —log A}.

Apply (F-21) to ¢5- Since from Step 4 we know that A7 > 0, we obtain
Vs (log(X) + H + A.) ¢, = 0.

Remark that, since v H /0¢ is bounded (with adjoint operator \/@\/ﬁ ), we know
that ¢;, belongs to Hll)er. Taking the L? scalar product of the above equation with
¢y leads to

0

(Ve (log(¥;) + H + Ac) 6, ¢5)

= \P510805)0 + (VeVEVES, 67) + (Vo: A< 65.9)
N log(A5)dy + (VS VH .05 ) + (Ac 65, /0:67)
= % (10805)80 + (VHS, VHS) + (4-65,65))

Hence, for all p,q € N*,
(VHS; VHS) + (Ac 65, 67) = —108(X;)0pq- (5.24)

The family (¢;)pen- is thus an orthogonal family for the following sesquilinear form
associated to H 4:

Qa(u,v) = (\/Eu, \/ﬁ@) + (Acu,v).
Note that, since A, € L, there exists two constants m, M > 0 such that
Vu € H) L2 < 7o < M|julf 5.25
(NS per» MHuHHl = QA('LL,'LL) + ’rn’HuHL2 — ||U’HH1 ( . )

Let us now prove that this family (¢f),en+ is dense in H! . Let ¢ € Hzl, We

per* er:*
already know that the following series:

N

ON =Y (05, 0)5,

p=1

converges in L?(0,1) to ¢ as N — +oo. We will prove that in fact this series
converges in H! which, by (5:2§), is equivalent to saying that

Qa(6,6) = lim_Qa(én.bw). (5.26)
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Again, the key argument of the proof will be the fact that o is the minimizer of
Fy: for all t > 0, we have

0 < F.(0: +tP) — F-(o.) (5.27)
where P denotes the orthogonal projection on ¢:
Pu:= ¢ (¢p,u), Vu € L*(0,1).
Indeed, ¢ € H! . implies that P € &, thus 9(t) := . + tP belongs to &, for all

per
t > 0. Now, as in the previous Step 4, one can prove that, for all > 0, we have

0< Fe(@e + tP) - Fe(@a) < Fa,n(@a + tP) - Fe,n(@a)

and
lim Foalo: + ﬂ? “Feales) i (tog(o, 4 m)P) + Te(VEPVE) + Tr(A.P)
= D (@) log(X; +n) + Qa(,9)-
peN*
Therefore, for all n > 0, one has
= > (6.8, Plog(X; +1) < Qa(o, 9). (5.28)

peN*
Let N € N* large enough, such that log(A%,) < 0. For n > 0 small enough, one has
Vp > N, log(A, +n) <0,
thus (5.28) yields

N
=216, 5)Plog(X; +1) < Qa(o, 9).
p=1
Since we know that A7 > 0 for all p, one can pass to the limit in this inequality as
n —0:

N
= " 1(¢, )7 log Ay < Qale, 9).
p=1
Remarking that, by the orthogonality property (b.24)), one has

N
Qa(on, on) = — Y |(6, ¢5)*log X,
p=1
this inequality reads

In particular, this means that (¢x) is a bounded sequence of Hll,er,

weakly to ¢ in H' as N — +oo. From the equivalence of norms (p.25), we then
deduce that

thus converges

Together with (5.29), we get (p.26) and our claim is proved: ¢y converges to ¢ in
the H' strong topology and the family (¢5)pen+ is dense in Hll,er.

This enables to conclude the proof. Indeed, this density property implies that
(5.24) is equivalent to

voeH,,  (VHe, VHS)+ (A:65,0) = (95, 0)log X;. (5.:30)
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This means that (¢}),en+ is a complete family of eigenfunctions of H4 (still identi-
fied with the associated quadratic form) and that the associated eigenvalues of H 4
are —log A7. In other words, we have

0: =exp(—Ha)

in the sense of functional calculus. The proof of Proposition p.1] is complete. O

5.2. Passing to the limit. In this subsection, we terminate the proof of our main
Theorem R.1. Let n(x) such that n > 0 on [0,1] and \/n € H.... By a Sobolev
embedding in dimension one, \/n is continuous on [0, 1], so that we have

0<m: mi . 5.31
m xren[gll]n(fv) (5.31)

Propositions [.1 and p.] define the unique minimizers o[n] and .[n] — shortly
denoted o and g. here — of the minimization problems ({.1) and (5.1). Moreover,
0- takes the form (p.2), with

1
Aazg(na—n) c H!

per

where we have denoted n. := n[o:]. Let us study successively the limits of o, n.
and A, as ¢ — 0.

Step 1: convergence of o-. Recall that, for all o € £;, we have
1
F(o) = F(0) + o llnlo] — mll3
and that n[o] = n. Hence, by definition of o, we have
1
F(Qe) < Fs(Qe) = Tr(@s log - — Qe) +Tr \/EQE\/E + %Hn[ge] - n”%?

< F.(o) = F(o) (5.32)

Therefore, one deduces from the estimate (B.4) that Tr v/ Ho.v/H is bounded inde-
pendently of ¢ and that n[g.] converges to n in L?(0,1). In particular, by Cauchy-
Schwarz, we obtain

1
|Tr 0. — Tro| = '/ (nloc] — n)(x)dz| < ||n[os] —n|lz =0 ase— 0.
0

The family o, is thus bounded in &€, independently of € and then, by Lemma B.1],
there exists p € &4 such that

0- »oinJ; and Tr(VHVH) < limiélf Tr(VHo.VH). (5.33)
e—
Therefore, by Lemma B.2 (i), by the expression (R.4) of F' and by (5.33), one gets
F(p) < limiélf F(o:) < F(o). (5.34)
E—

Furthermore, we have n[g] = n. Indeed, the strong [J; convergence of p. implies
the weak J7 convergence, thus

1 1
WGPWM,An@mwww=ﬂ@@%ﬂ@@=ﬂn@mﬂmm

and we already know that n[o.] converges to n in L?(0,1), so

1 1
Vo € L>(0,1), /0 nlo](x)p(x)dx :/0 n(x)p(z)dr
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and then n[g] = n.
Finally, ¢ is a minimizer of ([L.1]) and the uniqueness of this minimizer proved in
Proposition [i.1] yields g = 9. Moreover, one has F(g.) — F(g), so

lim Tr(VHo.VH) = lim F(p.) — lim Tr(o. log 0. — 0:)
e—0 e—0 e—0
= F(o) —Tr(ologo—0) = Tr(\/ﬁgx/ﬁ).
The second part of Lemma @ can thus be applied and one has finally

0c — o0in J; and \/ﬁ\/aéx/ﬁ\/@ in 7 ase—0. (5.35)
Notice that, from the proof of Lemma B.J, we also have
Voe = /oin Jo ase—0. (5.36)

Step 2: convergence of ne := nfoe]. In this step, we will prove that
lim ||ne; — n|ly = 0. (5.37)
e—0

From the previous step, we know that go. — ¢ in J;. According to Lemma [A.2,

for the sequel of the proof, let us choose some eigenbasis (¢;)pens and (¢p)pen-,
respectively of o and ¢ and such that

vp e N°, - lim ||¢p, — ¢pllL2 = 0. (5.38)
We claim that
vpeN" i ||\/oid; — Vel = 0. (5.39)

=0 (5.40)

and ;%H\/ﬁ\/@(ﬁ;—\/ﬁ\/@%‘

Indeed, to prove (p.39), it suffices to write

IVesds = Vedyll . < [[Ves(e5— )|l 12 + 1 (Ves — vE) ol 2
Vel e 165 — @l + 1v/2E — valleges
IVeellza |65 = dpll 2 + 1 Vee = Vel
then to use (f.36) and (5.3§). To prove (p.4(), one writes similarly

|VE ez~ VEVes |, < IVEVENa 1165 = o0ll, + |VEVE: ~ VEVE|

then use (5.39) and (5.39).
Let us prove (5.37). We already have n. — n in L?(0,1), so it remains to prove

the convergence of ddzf in L?. One has

ne=Y_ X617 n=> Nl

pEN* pEN*

IN

IN

thus
dn. dn
dz dzx

V5

d d
)‘%@‘ﬁ; Y )‘p@%

|\2505 = V|-

< 2))
peN*
+2 )
peEN*

d
\/A_pa%
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Remark that one has the following identification:

Vu,v € H_ (VHu,VHv) = d_u’d_v . IVHu| 2 =
p dx’ dz

du

(5.41)

L2

Therefore, one gets by Cauchy-Schwarz

l

s Zuf@& (VH/8)0y
5 = Z(!(\/ﬁfm

pEN*

dn,. B d_n
dzx dx

< 57+ 5
L2

with

H\/@&HLW (5.42)

,IVed, — vody| - (5.43)

Let us use again (B.§). From the Gagliardo-Nirenberg inequality, one deduces that,

for all N € N*,
> 5l dsllzelly /A VHE 12
p=>N

IN

> Aloplie

p=>N
1/2
1/2
< (x| (nVHeVEA)
p>N
1/4 1/4
1/4 2ye 1 1/2
< Cllecl | 2o = (n(VHevH)
p=N NP
" o/ _
S N1/4 (TrQE) / <TI’\/EQ€ > — N1/4a
and similarly
C
> Mldpllze < 77
p=N Ny
Thus, for all N € N*
517 < 23 Nleglie Y IVH P, — VHpopll7
peN* p<N
C
+x71 2 (WHVBG | + IVH /o132
p2N
C
< O WHVES VAl + oy
p<N
and from (p.40) one deduces that
lim |s5]? = 0. (5.44)

e—0
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Furthermore,
517 < > IVHVedl1: D Ivpeds — /oodypllie
peEN* p<N
+ Y IVH b7 Y (Ivpets i + Iv/odpl 7o)
peEN* p>N
1/2
< CY WHb2: | Y Vet — Vodpla | %
peEN* p<N
1/2
C
x| D IVHpdy = VHVpoull32 |+ 5 D IVHVES Iz
p<N peEN*

where we used again the Gagliardo-Nirenberg inequality. Hence, from (p.4(), one
deduces that

lim |s5]? = 0. (5.45)

e—0

The convergence (p.37) of n. is proved.

Step 3: convergence of A.. By a Sobolev embedding in dimension one, Hzl)e,, is a
Banach algebra: for all u,v € H! . the product uv also belongs to H}

per per:*
from (B.30), one gets

Hence,

1
vpeN', Vo ety (VHE, VHG0))+ /O A. |65 P¢da = =(65, 650) log X;.

Multiply this identity by A}, and sum up on p. Since n. =3 )\;]qﬁ;\Q, we obtain
that, for all ¢ € H!

per>

1
/O Acncgdr = = > (g5, dle-1log oc)e5) — Y (ﬁ@¢;,@<¢@¢;>)

pEN* pEN*

= —Tr((e-log o)) = Y (VEVE0, VH(GVE)) . (546)

peN*

Let us examinate separately the convergence of the two terms in the right hand-side.
From (F.35), Lemma B.3 (%), and from

| Tr(¢(0 log 0:)) — Tr(¢(elog 0))| < [|¢|lL= |0 log 0- — olog 0| 7,

one has

lim sup [Tr(¢(ee log ec)) — Tr(¢(elog 0))| = 0. (5.47)
e o)l <1

Let us now prove that

VH¢/o: -+ VHoJoin Jo  ase— 0, (5.48)



26 F. MEHATS AND O. PINAUD

where ¢ denotes the operator of multiplication by ¢. Using the identification (5.41),
one gets

IVHO(Ve: — vo)ll7, = ZII\/_qu/— Vo) ool

¢(vee — f)qbp)

5 S{NVZRNCIS SIS Sl Bt TS )

do
< L
_C‘d.%'

w0l Y VA - Voo,

2
2 Ve = Vol [VE(VE: = Vo)b |,

< Cllélin (Ive: - valz, + IVHVe: - VA Vel,)

where we used a Gagliardo-Nirenberg inequality. Hence, from (5.35) and (f.36), one
deduces (p.4§). Finally, from (p.35) and (f.49), one gets the following convergence,

as ¢ — 0:

> (VEVES, VH@VES) = (VAVEVHWE),

peN*

~ (VAVeVHs) (5.49)

2

= 3 (VEVE0,, V6 Y50y))
peN*

Let us now define a linear form on H1 . For ¢ € Hpe,,, we set

Y Y
(At iy, =T (Ltetoge)) + 3 (VAVE, VA (L130,) ) 550

peEN*
From the above estimates, one deduces that
(4, 'l/})Hpelr’H}) <C i <]Trglog 0| —i—Trg—l—Tr\/EQ\/E) . (5.51)
er Hl

Since n(x) > m > 0 on [0, 1], the application — ¥ is continuous on Hper, so the

above defined linear form A is continuous on Hzl,e,, and belongs to its dual space

H, /.. Moreover, we have proved by (540), (5-47) and (£-49) that, for all ¢ € H,,,,,

lim sup
£20 gl <1

1
/ Acnepdr — (A, nd)y-1 1 | = 0.

pers--per

To conclude, it remains to use the convergence (5.37) of n. to n in H', which implies
that ni converges to % and that, in fact,

lim sup
S0 <1

/ Actbde — (A )1 o

per
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In other words, one has

A, — A in the H_! strong topology as ¢ — 0. (5.52)

per

Step 4: identification of o and conclusion. Let us define the following forms on
I{l

per»

Qa.(p.¥) = (VHp,VHY)+ (Acp, )
(211(9971b) = (\/}§§9,’V/}¥lb) + (f47§5@b)}{;1 HL

erytiper

The form (A, @¢)H51 g1 is a symmetric, form-bounded perturbation of (v H e, vV H)
€T per
with relative bound < 1. Indeed, by (5.51) and by % € H}

per?
2 2 2 dp
(Al < CllePllm < Cllelita + Cliellu= |72
< C o CllolM2 |22
< Cllels |2 +Clelis ||

1
< S(VHp,VHp) +Clelz,

where used the Young inequality and a standard Gagliardo-Nirenberg inequality.
Let H 4 be the unique self-adjoint operator associated to Q4. Then, according to
Theorem XIII.68 of [BA] H 4 has a compact resolvent and we denote by (i, )pen+ its
eigenvalues. In addition, we have

Q. (0.90) ~ Qulp. @)l < CllAe — Al [l e
< CllA = Alyor ((VHp, VHg) + |¢l2:)

Moreover, Theorem 3.6 of [RF], chapter VI, section 3.2 yields the convergence of
operators in the generalized sense, which implies in particular the convergence of
the eigenvalues:

—log A\, = p, — pp Vp € N*
as € — 0. Hence, by continuity of the exponential function,
Ap = exp(—pi,) — exp(—pp) Vp € N*.

Besides, according to Lemma [A. in the Appendix, the J; convergence of g. to o
implies the convergence of the eigenvalues:

Ap = Ap Vp € N*.
This enables to completely identify the eigenvalues of o: we have
Ap = exp(—pp).

Furthermore, from (p.40) and from A, > 0, one deduces that ¢f, — ¢, in H'. One
can thus pass to the limit in (5.3(): for all p € N* and for all ¢ € H}

per’
1p(Sp, @) = Qa. (0, ) = Qaldp, @),
which yields
Qa(dp, @) = pp(dp, 9), Vo € Hy,,,
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so, finally, (¢,)pen+ is the complete basis of eigenvalues of @ 4. We have completely
identified p:
o=exp(—(H+ A)).
The proof of our main Theorem R.1] is complete.

Appendix A.

Lemma A.1. Let o € £ and denote by (pp)p>1 the nonincreasing sequence of
nonzero eigenvalues of o, associated to the orthonormal family of eigenfunctions

(¢p)p>1. Denote by (Ap[H])p>1 the nondecreasing sequence of eigenvalues of the
Hamiltonian H. Then we have

Tr(\/ﬁp\/ﬁ) = Z Pp (\/ﬁgbp’ \/EQSP) > Z pp Ap[H]

p=>1 p=>1

Proof. Notice first that

T(VHpVEH) = TWVHVNVHV)) =Y (VH 50y VH/56y).

p>1

= pr (‘/ﬁ%’ \/ﬁ%)-

p=>1
Then,

pr (\/E¢p7 \/E(bp) = PN Z(\/ﬁ¢pa \/ﬁ(ﬁp) pN 1— pN Z \/E¢p7 \/ﬁ(ﬁp)

2
—p3) Y _(VHe¢p,VHey,) + pr(VH¢1,VHer).
p=1

Using [Rg], theorem 12.1 page 300, it comes

N N
> (VHoy VH) = 3 A [H],
p=1 p=1

so that, since p, < pp—1, Vp > 1,

N—-1
pr(\/EQSpa\/ﬁgbp) 2 PNZ)‘p[H]+ (PN-1— pN) Z)‘p
=1
) p
(p2 = p3) Y Ap[H] + pra[H],
p=1

N
Z Pp Ap (H
p=1

We conclude by passing to the limit as N — +o00. Notice that the theorem of [B§]
is written for Hamiltonians defined on R¢, but it can be easily extended to bounded
domains. This ends the proof of the lemma. O
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Lemma A.2. Let a sequence g converging to o in Jp as k — +oo. Then the
corresponding nonincreasing sequence of eigenvalues (Alg)peN*, (Ap)pen+ converge
as follows:

Vpe N*,  lim \— )\,

b k—4oo P P
Moreover, there exist a sequence of orthonormal eigenbasis (qﬁ’;)peN* of or and an
orthonormal eigenbasis (¢p)pen+ of 0 such that

* : k —
Vp e, lim ¢k~ gyl =0,

Proof. Let us first prove the convergence of the eigenvalues. According to [BZ],
Theorem 1.20, we have the following relation between the eigenvalues of g and p:

[e%¢)
Al;_Ap:Zaquq[Qk_Q]a PZL
q=1

where (A;[or — 0])¢>1 denote the eigenvalues of g, — ¢ and « is a doubly stochastic
matrix, that is a matrix with positive entries such that > 2| apg = > 22 g = 1.
The minmax principle [BO] implies [Ag[ox — o]l < [|ox — oll£(z2), Vg > 1, so that

INE— Nl < lloe — olleey < llok —oll,  p>1,

which gives the desired convergence property.

Let us now prove the convergence of eigenfunctions by following [2§] and [B]. Let
o (o) be the spectrum of ¢ and consider an eigenvalue X, of p with multiplicity m,.
Let d, be the distance between ), and the closest different eigenvalue,

d, = min Ap — 1,
v /160(9)“&7'9\17‘ v |

and denote by I' the circle of radius % centered at Ap. Assume k is large enough

2
so that

d
lox — ellzrey < 3” (A.1)
Then according to [RF], theorem IV.3.18, (see also example 3.20), there are exactly
my (repeated) eigenvalues of g, included in I" and denote by (b’;,l, l=1,---,my the

associated eigenfunctions. If (¢p,)i=1,....m, denote the eigenfunctions associated to
Ap, We construct an operator Ug such that

¢p =Ur¢p;, 1<1<m,,  and U} —1Tin L(L?) ask — .

To do so, let Pp,[o] be the projection operator onto the spectral components of o
inside T,
1
Pylo) = =— [ (2I — o) dz.
ol = 5 [ 1o a:
According to [P§], 11.4.2, remark 4.4, if
[1Pole] = Polorllerzy <1, (A-2)

then an expression of Ulﬂ“ can be given by

N[

Uy = (I — (Pplor] — Bple))?) 2 (Pplorl Bple] + (I = Pylowl)(I — Ppla])) . (A.3)
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Let us verify first that (A.2) holds for k large enough. We have

1 _ _
Byl = Bplee] = o~ [ (T —0)7" = (2] — o) )dz,
i Jr
1
= I— — I — o) tdz.
5= G107 (0= 01— o)
Owing ([A-1)) and noticing that
_ 2 _ 1
sup [|(21 = 0) |z (z2) = R sup || (21 — ok) Hllger2) < 5 ,
z€l » z€l 7 — llor — ollzr2)

since (21 — 0g) ™t = (I 4 (2I — 0) (o — ox)) ' (2I — 0)~! and

T+ G0 o= o) Mlpgey < (=NGT=0 o= allean)

—1
2

< (1 - d_HQk - Q”E(L2)> ;
P

we find the inequality

llox — olle2)

1Bplo] = Pylow]llcz2) < dp

—llox = ollzey

Assuming k is large enough so that [ox — ollz(z2) < T”, the above inequality yields
the desired result since

4
1Bple] = Bplorlllcrzy < - llow — ellezy < 1. (A.4)
P

Let us prove now that Ug — I in £(L?) as k — oo. First, remarking that P,[o] =

Pylo]? and Pp[ox] = Pplox])? since both are projections, () can be recast as

Uz? = (I_ (Pplor] — P, [Q])Q) : (I + Pplok](Pplo] — Pplek]) + (Pplok] — FPple]) Pylel) -
Let 6 := [|P,[o] — Fploklll£(z2) < 1. Then

< (1-82)73,
L(L?)

(1= e - Bl?)

and, together with ([A.4),

[t =1],,0 = Q=37 (IRle(Brle — PolorDl oy
1 Boler] — Bole) Polelll oz + [ (Poles] — Byl pgoy)
< (1-6%)72 (25467,
< Gyllor — ollzz2)s

where the constant C), does not depend on k for k£ large enough. It thus follows
that

I6h 1 — bpallze < Cpllor — oll 2y — 0 as k — oo.
This ends the proof of the lemma. O
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Proof of Lemma b.3. Assume t € [—tg,t], with 2tg||w| < min(n, |¢||). For such
values of t, the spectrum of ¢ + tw is included in the interval (=4, 2| ol|).

Let T" be an oriented curve in (—n, +00) X R that contains both the spectra of p
and ¢+ tw. Since B, is holomorphic in (=7, 00) X R, one can define §,(0 + tw) and

/877(9) by
Bn(@) = 2”(_//877 ZI—Q) ldz

Bn(o+tw) = 2m/ﬁ,] (2] — o —tw)™ ldz.

Let |t| € [0, min(to,?1)], where
t dist(I, 0(0)) " [lol] < 1,
o(p) denoting the spectrum of p. We have

(I —o—tw) = (2l — o)t = (A —0) (I —tw(zl —0) ) — (2] — )
= (I -0 'Y (tw(al — )Y
keN*

where the latter serie is normally converging in /7. Indeed, first,

(tw(zl =) ) lln < [t lw(=l — o) M1,

~1lin J;. Now, since p is self-adjoint,

so that we only need to estimate tw(zI — )
(=2 — @) = dist(z. 0(e) ™" < dist(P,0(2)) ",

and it comes

< G- o) el

<t dist(I, o()) H|wl,

tllw(zI =)Mo

We thus can write
(2l —o—tw) = (2] —0)7h) = (2] — 0) 'w(zI — o)t +tA(t, 2),

where the operator A(t, z) is uniformly bounded in J; with respect to t and z for
|t| € [0, min(tg,?1)] and z € T'. Hence,

t*mmwﬁm—ﬂm@]=5iﬂ/mww>mﬂmeWm

—T
+227T r/ﬁn

The two expressions of the right-hand side are well-defined and we have

Tr/rﬁn(Z)(Zf— o) lw(zl — o) ldz| < /Flﬁn(Z)lH(d — 0wzl = o) ndz,

< dist(T, o( 2HwH/’ﬁn )dz,

IN

Tr /F By(2)A

sttmﬁ/m )z < C1,
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where C} is independent of ¢ € [0, min(¢, ¢1)]. Hence

lim ¢! [Trﬁn(é)-i-tw) - TTBH(Q)] = —Tr/ Bn )(zI — o)~ ' w(zl - 9)71dz’

t—0+ 2w

= ¢z7w¢z //877 Z_Pz) 2d2’,

%
1€N*

where (p;, ¢;)ien denote the spectral elements of p. Standard complex analysis then
implies that

o / 5y — p) 2z = B (0.

We therefore get the follovvlng expression of the Gateaux derivative:

DF,(0)(w) = Y By(pi) (i wehi)- (A.5)

1EN*

The serie is absolutely converging since ﬁ;](s) = log(s + n) is locally bounded on
R, (recall that n > 0):

187 (pi) (¢, wepi)| < Cl(¢i,wei)|,

and since we have assumed that w € J;. Finally, to identify the derivative, it
suffices to notice that

> Byl (i wdi) = D (di,wBh(0)di) = Tr(wB () = Tr(B)(e)w).

1EN* 1EN*
The proof of Lemma p.J is complete. O
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