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CHAPTER 0

Background material and notation

0.1. Notation
Number Theory Functions

7(n) is the number of positive divisors of n

(n) is the number of distinct prime factors of n

(n,t) is the number of distinct prime factors of n which are < ¢

(n;S) is the number of distinct prime factors of n that lie in the set S

(n) is the number of prime factors of n counted with multiplicity

(n) is the Mobius’s function; p(n) = (—1)*™ if n is squarefree and p(n) = 0 otherwise.
*(n) is the largest prime factor of n; P*(1) = 0 by convention

~(n) is the smallest prime factor of n; P~ (1) = oo by convention

£ &

T 2¢&

aviiav)

Permutation notation

S, is the permutation group on a set of n objects (we don’t care what the objects are)
C;(o) is the number of cycles of length j in the permutation o

C(o) is the total number of cycles in the permutation o

C1(o) is the number of cycles of length j € I in the permutation o

Blo means that § is a divisor of the permutation o, i.e. a product of some subset of the cycles of &
A fized set I of o is a subset of [n] which is itself permuted by o. Equivalently, I is the set of

indices permuted by a divisor of o.
|8] is the size of 3; § is a divisor of a permutation.

Order of magnitude notation (Bachman-Landau, Hardy, Vinogradov)

The notations f = O(g), f < g and g > f mean that there is a positive constant C' so that
|f| < Cg throughout the domain of f. The constant C' is independent of any parameters, unless

specified by subscripts, e.g. f(z) = Oc(x%).

f = g means that both f < g and g < f hold. Generally makes sense only if f, g are both positive.
Equivalently, there are positive constants C' < C’ such that Cg < f < C’g throughout the domain

of f.

e f~gasx— ameans lim, ., f(z)/g(x) = 1. Here a can be finite, co or —oo.
e f=0(g) as x — a means lim,_,, f(x)/g(x) = 0. Here a can be finite, co or —oc.

Probability

e P(X) is the probability of the event X
o E(X) is the expectation of the event X

e X £V means that X has the same distribution as Y
e Pois(\) is a Poisson random variable with parameter A

1



2 0. BACKGROUND MATERIAL AND NOTATION

General notational conventions

N=1{1,2,3,...}, the set of positive integers (“natural numbers”)

Ny ={0,1,2,3,...} =NU {0}

e = 2.71828182. .. is the base of the natural logarithm

v = 0.57721566 . .. is Euler’s constant

log is the natural logarithm

log;, « is the k—th iterate of the natural logarithm of x

|| is the greatest integer which is < «, known as the floor function of z.

[2] is the least integer which is > x, known as the ceiling function of z.

1(S) is the indicator function of statement S; 1(S) =1 if S is true, and 1(S) = 0 if S is false.
H,=1+4+1/24---+1/nis the n-th harmonic sum

H(I)=),c;1/iis a general harmonic sum, where I C N

Variables in boldface type, e.g. h, usually denote vector quantities.

A statement for “almost all integers” means that the number of exceptions below z is o(x) as
T — 00.

The symbols p, g denote primes unless otherwise noted

e The symbols k, [, m,n denote integers unless otherwise noted

0.2. Basic summation estimates

HARMONIC suMS. The harmonic sums H, satisfy
(i) logn < H, <1+ logn;
(i) H, =logn+~+ O(1/n), where v = 0.57721566 . .. is Fuler’s constant.

STIRLING’S FORMULA. We have the asymptotic (Stirling’s formula)
n! =+v2mn(n/e)"(14+ O(1/n))

and the strict inequalities

n! 1
0.1 1< —— <2 14— n € N).
(0-1) V2mn(n/e)n on :

EULER’S SUMMATION. Let f € C'(y,x). Then

x x
>t = [ f@ars [ @r@ i o) - @)
y<n<x Y Y
where {t} =t — |t] is the fractional part of t.

Roughly speaking, the sum of f(n) is approximated by the corresponding integral of f(t).

ABEL SUMMATION, ALSO CALLED PARTIAL SUMMATION. Let a, be any sequence of complex
numbers with counting function A(t) =3, <; an. Let 0 <y <z and suppose f € Cl(y,x]. Then

S anf(n) = AW @)~ A - [ AGF @) ar

y<n<z
0.3. Arithmetic functions

A function f : N — C is called an arithmetic function. An arithmetic function f is multiplicative if
it is not identically zero, and if f(mn) = f(m)f(n) whenever (m,n) = 1. Equivalently, if n has prime
factorization n = p{* - - - pi*, then

fn) = fp1") - f(pi)-
In particular (the empty product) f(1) = 1. A function is completely multiplicative if f(mn) = f(m)f(n)
for all m,n € N. Important examples include powers n¢ (c fixed), 7(n), the number of positive divisors
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of n, Euler’s totient function ¢(n), and the Mobius function u(n). Clearly, the product and quotient of
multiplicative functions is also multiplicative, as is any fixed power of a multiplicative function.
A sum over divisors of n of a multiplicative function f may be written as a product:

(0.2) Zf =] O+ @)+ e+ + ),
p|ln

and an “infinite version”

(0.3) Yo f@=1I0+rw+rwh)+--),

d:pld = peT peT

provided each infinite sum converges, and the product also converges. An important special case is f(n) =
1/n, which yields the formula

(0.4) > H<1> 1.

dip|ld = pET peT
Moébius inversion and the Legendre sieve. The Mébius function encodes a number-theoretic version
of inclusion-exclusion. For any finite set of primes with product P, and any set A of positive integers
#{neA:(n,P)=1} = nu(d)#{nc A:dn}.
d|P

An arithmetic function f is additive if f(ab) = f(a)+ f(b) whenever (a,b) = 1. A function is completely
additive if f(ab) = f(a) + f(b) for all a,b, € N.
Examples include

(1) f(n) =w(n;S), the number of distinct prime factors of n lying in a set S;
(2) f(n) =Q(n), the number of prime power divisors of n; this is completely additive.
(3) f(n) =logn. completely additive;
(4) f(n) =logg(n), where g(n) is a positive, multiplicative function.
0.4. Prime number estimates

Throughout, p denotes a prime number.

PrRIME NUMBER THEOREM (PNT).

w(o) = #lp <o) = [ (040 (s V),

Also,
Zlogp =x4+0 (me_m) .

P<T

Tdt oz Lo T
, logt logz logz )

MERTENS’ ESTIMATES WITH STRONG ERROR TERMS. For some constants ci,co we have

We also have the asymptotic

Two consequences are:

(0.5) Z% =loglogx + ¢, + O (e"/@> ,
psT
(0.6) Z logp _ logz +c3 + O (e_\/m) ,

p<T
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and

(0.7) 11 <1 - 1) - 12; (1+0 ().

p<T p

The original Mertens’ estimates had error terms O(1/logx), and this weak form is sufficient in most of
our applications. The best-known form of the error terms above take the form exp{—c(log z)*/®(log, )=/}
for some constant ¢ > 0.

Oftentimes the more crude bounds of Chebyshev suffice: for positive constants ¢, ¢’ we have

Cx

<#{p<a} < (z>2).

dx
log x log x
The Prime Number Theorem also implies that

Pn ~ nlogn (n — 00),
where p,, is the n-th smallest prime.
There are similar bounds for primes in a fixed arithmetic progression. Here we fix 1 < a < b with
(a,b) = 1.
PRIME NUMBER THEOREM FOR ARITHMETIC PROGRESSIONS. We have

#{péw:pza(modb)}wm

There are results which are uniform in b, but they are more complicated to state. We refer the reader
to [10] for specifics.

(z — 00)

MERTENS’ ESTIMATES FOR PRIMES IN ARITHMETIC PROGRESSIONS. For some constants cy(a,b)
and ca(a,b) > 0 we have

1 loglogz
0.8 —=——"—+c1(a,b) + Op(1/logx
03 S = e+ o o)
p=a (mod b)
and
1\ c2(a,b)
p=a (?nodb)

0.5. Inclusion-Exclusion
We need a simple version of the inclusion-exclusion principle, with truncation.
INCLUSION-EXCLUSION. Let a be a non-negative integer. Then, for any k € N,
0o k
~fa fa a—1
1a=0)= 20 (1) = v (4) + o ().
r=0 r=0
PRrROOF. The first equality is trivial from the binomial theorem. For the second, we have
= a = a—1 a—1 a—1
—1)" = —1)" = (—1)k*! : O
2 ()= 2 |G ()] e
r=k+1 r=k+1

Often, we need to count a reciprocal sum of products of integers.

PROPOSITION 0.1. Let T be a finite set of positive real numbers, and k € N. Then

1 k L 1 1 H(T)*
k!(H<T)k_ <2)H(T>k Z?ﬂ) S Z ny - ng S (k') ’

neT
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ProoF. Evidently,

1
H(T)* = _
G SR
ni,...,ng €T
The summands on the right corresponding to distinct, unordered k-tuples (ni,...,nx) equals

while the summands corresponding to non-distinct k-tuples (nq,...,nx) have a total sum of at most
k 1 k—2
<2> > —H(T)*2. 0

0.6. Probability estimates: general
All random variables lie in R, most are non-negative.
)

MARKOV’S INEQUALITY. We have P(X > w) < Lad p=EX >0,w>0.
w

Two easy consequences are Chebyshev’s inequality for variances and Chernoff’s inequality.

CHEBYSHEV’S INEQUALITY. Ifw >0, u =EX and E|X — u|?> > 0, then

1
P(IX =l > wV/EIX —4P) < —.

CHERNOFF’S INEQUALITY. We have

E bX
P(X > w) < inf ——.
b>0 e’

and

E bX
P(X < w) < inf eb .
b<0 ew

0.7. Probability estimates: Poisson random variables

The first Proposition lists basic properties of the Poisson distribution, which are readily verified from
the definition.

PROPOSITION 0.2. Suppose X 4 Pois(A). Then

(0.10) EX = ),

(0.11) EcX =ele=Dr (> 0),
X ATVL

(0.12) E (m) =5 (m>0)

If X; 4 Pois(\;), 1 < j <k, and X1,..., X}, are independent, then
(0.13) Xi 4+ X L Pois(Ay + -+ An).
We also record very useful tail bounds on the Poisson distribution, due to Norton [61].
ProOPOSITION 0.3 (POI1SSON TAILS). Let X £ Pois(\) where A > 0. Then
o
(1—-a)Va
1
(1-1/a)V2ria

P(X < a)\) < min (1, ) e QN (< a<),

P(X > a)) < min <1, )e_Q(a)A (a =2 1),
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where
(0.14) Q(z) =zxlogx —z + 1.
PRrOOF. First, using Chernoff’s inequality (with b = loga, 0 < a < 1) together with (0.11), we have

E ebX e(e"—1)A

bX ba —Q(a)A
P(X <aX) =P (" >e )gebw: o = ¢ QA

When « is bounded away from 1 we can do better. Suppose a < 1 and let kg = [aA|. Then

)\k
Y
PX<a))=e* > R
k<ko

If ko = 0 then Q(a) < Q(0) =1 and aX < 1, hence
o
(1I—-a)Va
Now suppose kg > 1. Consecutive summands have ratio > 1/, and thus by (0.1) and the fact that A\*/(x/e)*

is increasing for x < A, we have

e QA 5 o=A P(X < a)).

e=X ko oA ko
P(X < al) < T—a Joo! < 1—a.(k0/e)k0m
. e . A0 _ e~ Q@A . 1
S l-a (aX/e)or\/2mkq 1—a 27k
e~ Q(a)A 1
Si-a Tax

which concludes the proof of the first inequality.
A second application of Chernoff’s inequality (again with b =loga, a > 1) and (0.11) yields

E ebX e(e-b—l)/\

bX ba —Q(a)\
IF’(XZa)\):IP(e >e )éeb(n: o = e Q)X

Now assume « > 1 and write k1 = [aX]. We have

/\k
A 2
k>kq

Consecutive summands have ratio < 1/a. By (0.1) and the fact that A" /(z:/e)* is decreasing for x > ),

1 Ak 1 Ak e~ QA 1 e~ QA 1
P(X >a\) < —— -7 < : < : < . .
1-1/a k! “1-1/a (k/e)2rk;  1-1/a 27k — 1-1/a 2rxa)
This concludes the proof of the 2nd inequality. |

PROPOSITION 0.4 (Q BOUNDS). We have

T > _1\k

(0.15) Qz) = / logtdt (allz) =) k:Ekl—)l)(x —1F (Jz -1 < 1),
1 k=2

and

(0.16) %2 <Q(1+2z)<2? (2| <1).

It is well-known that, as A — oo that Pois(\) approaches a Gaussian distribution. This is a special case
of the Central Limit Theorem. Below we record a quantitative version with explicit error term, and provide
an elementary proof.
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PRroPOSITION 0.5 (PoissoN CLT). Uniformly for real A > 1, X & Pois(}), and real z, we have
]P’(X < /\—|—zﬁ) =®(2)+0 ()\71/2),

where

D(2) —2t" gy

1 4
= — e
V4 2w /—oo
is the distribution function of the standard Gaussian distribution.
PROOF. We may assume that ) is sufficiently large. Let h* = 34/Alog(1 + A). First observe that by the
Poisson Tails (Proposition 0.3) and the crude bounds for Q(z) in (0.16), we have

2

P(|X — \| > h*) < 2e3los(+d) — =
(I | ) < 2e A1)

Likewise,

1,2 1
0.17 —3e g .
(0.17) / M NGV
[t]|>34/log(14+X)

Consequently, we may assume that |z| < h*, and deduce

Y Y AF 1
P(X<A+2VN) =e > 5+0(s)
A=h*<k<A+2VA

For |k — A| < h*, Stirling’s formula implies that

o (£) (o (E52).

Write k& = A+ u. Then, for |u| < h*, we have

[ul+1 “ [ul+1
ok to(MEY e 1o (ME)
e N = e =
k! 27\ A+ u 2T\ (14 u/A) v
1+O<|u‘;r1) u 1 su\2 u\3
- er{em e (53 () o (5))))
Lt Jul | JuPYY e 5
(+ ( A * A2 27 A
It follows that
2 Ak
e > G=M+E
A—h* <k<A+2VX
where ,
M= 1 Z e’(kgj)
2w\
A—h* <k<A+2VX
and

1 1+ k=) k:—)\|3> Lo
EF<— e 2.
P
<

For some integer a > 1 we have (a — 1)vV/A < [k — A| < av/A. Summing over all a gives

a+a® 2 1
E<<Z( )e‘(“‘” I? <« —.
=\ VA VA
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By Euler summation,

1 )\"l‘Z\/X -2 A"FZ\/X t _ )\ -2
M= [/ e dt—/ " (A) e~ B dt+0(1)
A A

2T A —h* —h*

The integral involving {t} is (taking u =1¢ — X)

1 oo
< X/ e/ gy < 1.

The first integral in the above expression for M equals, by (0.17),

\5/ e 7 du = \f)\/ e 7 du + O(\5/2),
—34/log(1+X) —o0

M:\/%/_;eéugdu—kO(\%) :<I>(z)+0<\%).

The proof is complete. O

—0o0

and hence

0.8. Binomial distributions
PROPOSITION 0.6 (BINOMIAL TAILS). Let X have binomial distribution according to n trials and
parameter p € (0,1); that is, P(X = k) = (Z)pk(l —p)" k. If 0 < B < p then we have

(0.18) P(X < fn) geXp{n <Blog§+(lﬂ)logi_§>}

and if p < B <1 then

P(X > f8n) gexp{—n (ﬁlogg—l—(l—ﬁ)logi:i)}.

Here we interpret 0log0 as 0 (since xlogz — 0 as x — 07 ).

PROOF. We use Chernoff’s inequality. By the binomial theorem, for any real b,

R ebX — ebk(”)kl_ n—k _ (peb 41— p)".
kZ:O L )P =p) (» p)

If 0 < B < p, for any b < 0 we have
P(X < 8n) < exp {n( —bf + log(pe® + 1 —p)) }

By calculus, the optimal choice is
B - p))
b=log ( ,
p(1—-5)

which is non-positive, and this proves (0.18). When p < 8 < 1, the same choice of b proves the second part
of the Proposition. |



CHAPTER 1

The sequence of prime factors of an integer and cycles of a
permutation, I

Positive integers factor uniquely into a product of prime numbers, and permutations factor uniquely into
a product of cycles. Despite this similarity, the two objects, integers and permutations, look very different
on the surface. Deeper inspection, however, reveals that the distribution of the two factorizations have many
common features, and for much the same underlying reasons.

1.1. Prime factors and divisors

Given a random number n < x and a prime p, the probability that p|n is very close to 1/p, and moreover
these events are close to independent for different p (as long as p is “small”; in a sense that will be made
precise later). In particular, this heuristic suggests that the number of distinct prime factors w(n) should be
about

1
Z;? =log, x + O(1)

p<T

on average, using Mertens’ sum estimate (0.5). In fact, an easy calculation gives

(1) Sl = 1 3 Lefp) = 3 1/p+ Oln(w) /) = logy @ + O(1).

n<z P P

What is the distribution of w(n) for n < 7 One can model the event p|n, for a random n < z, by a Bernouilli

random variable X,,, which equals 1 with probability 1/p and 0 with probability 1 — 1/p. This in turn is

very close to a Poisson random variable Z,, with parameter 1/p when p is large. Thus, w(n) can be modeled

by the random variable »  Z,, which is a Poisson variable with parameter » 1/p =log,z + O(1).
The first result in this direction is a classic theorem of Landau from 1900.

Theorem (Landau, 1900). For every fixed k,

z  (logyx)k!

= logz (k—1)!
This already suggests that w(n) has an approximate Poisson distribution, although Landau never wrote

this explicitly. It was Hardy and Ramanujan in 1917 who analyzed the behavior of #{n < z : w(n) = k}
uniformly in k, showing

#{n <z:wln) =k}

Theorem (Hardy-Ramanujan, 1917). Uniformly for > 2 and k > 1,

r  (logyx + Cy)k~1

#inSew) =H <O = aon

where C1, Cy are certain absolute constants.

Summing the upper bound for k& > (1 + ¢)log, x and k < (1 — €)logy , with ¢ > 0 fixed, and using
standard bounds on the tail of the Poisson distribution (see (0.3) below), one obtains a sum of o(x). Conse-
quently, most n < z have close to log, x distinct prime factors. This result is sometimes referred to as the
birth of probabilistic number theory.
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Motivated by the fact that the Poisson distribution Pois(A) tends to the Gaussian with mean and variance
A as A tends to infinity (see Proposition 0.5), Erdgs and Kac proved their celebrated “Central Limit Theorem”
for w(n) in 1939:

Theorem (Erdés-Kac, 1939 [30]). For any real z,

1 w(n) —logy x 1 /Z 1
— n<r: ———>>— <2z, = ®(2) = — e 2" dt T — 00).
x#{ N = (r=o)

Much further work was done starting in the 1940s, examining the distribution of the entire sequence of
prime factors of integers (equivalently, studying the distribution of arbitrary additive functions). Perhaps
the most notable was the work of Kubilius, who developed a probabilistic model of integers which provides
a kind of meta-tool for studying al kinds of statistical questions about the distribution of prime factors. A
key concept in the theory is independence, the idea that if p and ¢ are small primes, then the “events” p|n
and g|n are nearly independent, from a probabilistic viewpoint; this idea also played a prominent role in
the development of sieve methods. The theory leads to a “Poisson model” of prime factors; namely that the
number of prime factors in an interval (e®, eeb] has roughly Pois(b — a) distribution, with disjoint intervals
having independent distributions.

The distribution of divisors of integers has also received much attention, beginning in the 1930s. Much
of the study was motivated by two fundamental problems:

(a) (Besicovitch, 1934). Given a quantity y, what is the density of integers that have a divisor in
(y,2y]?
(b) (Erdés, 1948). Do almost all integers (that is, a set of density 1) have two divisors in some dyadic
interval (z,2z]?
Estimates for the density in Problem (a) were given by Erdds and Tenenbaum, with Ford giving the order
of magnitude of the order in 2008 [31]. The solution of Problem (b), in the positive, was given by Maier
and Tenenbaum in 1984 [57]. Problem (a) is closely related to the Erdés multiplication table problem: How
many distinct products are there ab with 1 <a< Nand 1 <b N ?

1.2. Permutations, cycles and fixed sets

The classical derangement problem was posed in 1708 by Pierre Raymond de Montmort. The problem
asks how many permutations in S,, have no fixed points, that is no 1-cycles. Five years later, he found
an exact formula, which is approximately %n! for large n. In the early 1800s, Cauchy introduced the cycle
notation and showed that permutations factor uniquely into a product of cycles. He also developed an exact
formula for the number of permutations with a given cycle type; that is, the number of cycles of each length.
If o € S, has Cj cycles of length j for each j, with ) j C; = n, then the number of such permutations equals

1} s
ng (j o
This formula suggests that, for random o € S, the quantities C1(c),C2(c),... behave like independent
Poisson random variables, where C;(o) has distribution Pois(1/5). This is not precisely true, because of the
condition that . jC; = n. Still, it suggests that C(0), the total number of cycles, is distributed roughly
like a Poisson random variable with parameter about H,, := Z?:l 1/j =logn+ O(1).

Goncharov was the first to make such statements rigorous, and in 1944 proved (among other things) the

following:

Theorem (Goncharov, 1944 [42]). We have

1 (1/3)™
e For any fixed j and m, ﬁ#{o’ €8,:Ci(0)=m}} — efl/a%

!
C(o) —logn

<zp— 0(2) - L[ ezt gt (n — o0)
Viegn T Vor ) '

) !
e For any real z, —'# {0 eS,:
n!
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The (unsigned) Stirling number of the first kind, Si(n, m), counts the number of permutations o € S,
with exactly m total cycles; that is, C(c) = m. Goncharov used careful asymptotic analysis of Stirling
numbers to obtain the second part of the theorem above. The first part was deduced from an exact formula
which he proved for #{c € S,, : Cj(c) = m} (see Exercise 1.1 below). More recently, the Poisson model has
been established in great uniformity: Namely,

(12) (01(0’>7 CQ(O’), ceey Ck(o)) ~ (Z1; ZQ, ey Zk)
(meaning the two vectors have distributions which are very close), where Z1, ..., Z) are independent and

Z; 4 Pois(1/3), provided that k = o(n) as n — oo. This will be established in Chapter 4.

A fized set of a permutation o is a subset I C [n] which is itself permuted (i.e., left invariant) by . A
fixed set corresponds to a divisor of o, that is, a product of some subset of the cycles in o (we include both
the empty set and the whole set [n] as fixed sets). For example, if o € Sg has cycle form

o = (1)(24)(356)

then, e.g., (1)(356) is a divisor with corresponding fixed set {1,3,5,6}. There play the same role for permu-
tations as divisors do for integers. The existence of fixed sets of a particular size has applications to various
questions in statistical group theory, such as generation of S,, by random permutations, the distribution
of transitive subgroups of S,, and the order of permutations. These in turn have further applications to
irreducibility of polynomials over finite fields (with applications to Galois theory) and over global fields.
Since
> L log(1+1/k) =~ 1/k
ek <pLebt!

when k is large, we can form an approximate dictionary between statements about random permutations
and the analogous statement about random integers.

Random permutation Random integer
cycle of length k prime factor in (e, e*+1]
divisor of size k divisor in (e, eF 1]

1.3. Cycles and prime factors from intervals: first nibbles

With n € N fixed, we consider a random permutation o € S,,, each permutation occurring with proba-
bility 1/n!. Probability and Expectation with respect to this probability space will be denoted Pycs, and
E ;es, - If the value of n is understood, then often these are abbreviated as P, and E,.

Recall that C; (o) is the number of cycles of size j in the permutation o.

The following lemma appears in Watterson [73, Theorem 7].
LEMMA 1.1 (CYCLE LENGTH LEMMA). Let my,...,m, be non-negative integers with
my + 2mg + - - - + nm, < n.

Then
G0y ()™
Boes, IT(707) =TT 22
j=1 j=1
If my 4+ 2mo + - - - + nm,, > n, then the left side is zero.

PROOF. The second assertion is obvious, since the product on the left side is positive if and only if
Cj(o) = m; for all j, and sinced ; jCj(o) = n this implies that 3 jm; < n. Now assume that mq + 2ms +
-++4+nm, < n. The product on the left side in the lemma equals the number of ways to choose from [n] a



12 1. THE SEQUENCE OF PRIME FACTORS OF AN INTEGER AND CYCLES OF A PERMUTATION, I

disjoint collection of my 1-cycles, mo 2-cycles, ..., m, n-cycles. The number of ways of choosing from [n] a
disjoint collection of m; 1—element sets, mo 2—element sets, ..., m, n—element sets is equal to

< n ) 1 B n!/t!
1---12---2---n---nt)my!---my! H” (41 jmj!’

j=1

mi mo My,

where t = n — (mq1 + 2mao + - -+ +nm,,). The elements of a k-element set may be arranged into a cycle in
(k — 1)! ways. Thus, the number of ways to arrange the elements of these sets into cycles is

n
T16 -0,
j=1
Finally, the ¢ elements not used in any of these cycles may be permuted in ¢! ways. Multiplying these

quantities together completes the proof. O

We remark that the RHS in Lemma 1.1 equals
H(/j)'J:]EH<j>7
=1 mj: =1 m;

where Z; 4 Pois(1/j) and Zi,...,Z, are independent. This already suggests that the quantities C(0)
behave like independent Poisson random variables.
A special case is the well-known formula of Cauchy for the number of permutations with a given cycle

type.

LEMMA 1.2 (CAUCHY’S FORMULA). If my 4 2mg + -+ nm,, = n, then
, o (1/5)™m
P {Ci(0)=m; 1<j<n)}=]] IR
j=1

PRrROOF. Apply Lemma 1.1, noting that (Cjn(g)) # 0 for all j if and only if C;(o) = m,; for every j. This
implies that

P, {Cj(0) =m; (lgjgn)}:EUH(C;rEé)) _
j=1 J

COROLLARY 1.3 (DERANGEMENTS). We have the exact formula for derangements

(=1

4!

Py (Ci(0) =0) = Z

Jj=0

PrOOF. Apply Inclusion-Exclusion with u = C}(¢), followed by the Lemma 1.1. We get

#{o €S, :Ci(o) =0} = > > (-1 (%@)

o€Sy j=0
n . n IRV
i=0 J =0 L

Recall that for a set T of positive integers,
Cr(o) =Y Cj(o)
JET

is the number of cycles in o with length in T
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COROLLARY 1.4. For any nonempty set T C [n], E ,Cr(c) = H(T). In particular,
E,C(o) = H, =logn+~+ O(1/n).

PrOOF. By Lemma 1.1, E,C;(0) = 1/j for every j, and the result follows by linearity of expectation

and bounds on harmonic sums. O
THEOREM 1.5. Let Iy, Is,...,I; be disjoint, nonempty subsets of [n], and let mq,...,my be non-
negative integers. Then
k
Cr, (o C H(I;)
Eaesn( 11( )) ( Ik > H (J'
miq =1 mj:

with equality if and only if Zle mj max(l;) < n.

ProOF. Consider a set A of size Cr,(0), and partition A into subsets A,, where |A,| = C,(o) for
r € I;. If one chooses m; elements from A, then one has chosen m;, elements from A, for r € I;, where
>rer; Mrj = my;. Hence,

1(%7)- (o)
j=1 (1.3) j=lrel;
where the summation is over tuples (mj,r)lgjgk,re I; satisfying the system
(13) N omye=m; (1<j<h)
rte
Thus,
5 (C1,(0) : Cy (o)
I; T
(14 eI (“47) - e 1T (7))
! m » mj r
j=1 J (1.3) j=lrel; 7>
Using Lemma 1.1, the expectation on the right side of (1.4) equals
[ e
j=1rel; !
provided that

k
(1.5) Z Z rmy; <N,

and is zero otherwise.
If Zle mj max(l;) < n, then (1.5) will always be satisfied as long as (1.3) holds, and therefore

eI () - 1T 12 - T2

J=1(1.3) rel;

as claimed. On the other hand, if 3 j.:l m; max(l;) > n, then there is some choice of the parameters (m; ;)
satisfying (1.3) but violating (1.5), and the left side is strictly less than the right side. Specifically, we may
take m; max 1, = m; for each j and m; , = 0 otherwise. O

COROLLARY 1.6. For any nonempty set T C [n],
E,(Cr(o) — H(T))* < H(T)

with equality in the case maxT < n/2.
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ProoFr. By Theorem 1.5,

E,Cr(c)’ = 2E, (CTZ(")) T B, Cr(o) < H(T) + H(T),
with equality if maxT < n/2. Using Corollary 1.4, we conclude that
E,(Cr(o) — H(T))? =E,Cr(0)* = 2H(T)E ,Cr(o) + H(T)* < H(T). 0
Taking T' = [n], so that H(T) = H,, =logn + O(1), and applying Chebyshev’s inequality we find that
E,|C(o) - Ha* 1
1 —_— K = >1).
Po(10(0) ~ | > €/logn) <« =2 < (€2 1)

That is, C(0) is very close to H,, for most o.

The situation with primes is more complicated (see the lower bound in Proposition 0.1), but we so have
a clean upper bound of the same type. In what follows, we denote P, and E, the probability and
expectation with respect to a random integer in [1,z]. Here © may be any real number.

LEMMA 1.7. LetTy,..., Ty be nonempty, disjoint subsets of the primes in [2, z], and let mq, ..., my = 0.
Then
k k
(n;T5) H(T;)™
E, <
IT () <170
j=1 J j=1 J

PROOF. We first write

)1 B D R D S e |

n<z j=1 Pj,15-5P4,m; €T} Pj,15esPg,m; €T
Pj,1<"'<pj,mj p]'11<"'<pj»mj'
(<i<k) (1<5<k)

Using |y/n] < |y]/n for real y and n € N, Proposition 0.1 then gives

k
1 H(T;)™
E, H ( ) H Z it i < H — 0
3=1pj1,-,pjm; €T j,m y
Pj1<- <p]m

koo
E 7,
()

where Z; 4 Pois(H(T})) and Z1, ..., Z; are independent.
A corollary is a theorem of Turan from 1934 [72]:

Again, the RHS in Lemma 1.7 equals

COROLLARY 1.8 (TURAN’S VARIANCE THEOREM). We have
E (w(n) — log, x)2 < log, x.

Proor. We directly compute
2 w(n) 2
E.(w(n) —logyz)” =E, (2 5 + w(n)(1 — 2logy x) + (logy )* | .

Let T =T} be the set of all primes in [2, 2], so that H(T') = log, z + O(1) by Mertens’ theorem (0.5). Using
Lemma 1.7 with £ = 1 and m; = 2, together with (1.1), we obtain

E,(w(n) — log, 33)2 < H(T)? + (1 —2logy 2)E , w(n) + (logy x)?
= O(log, x). O
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We can interpret Corollary 1.8 probabilistically. If n < x is chosen at random, then Corollary 1.8 gives
an upper bound on the variance of w(n), telling us that w(n) is concentrated near log, x. In fact, it follows
immediately from Chebyshev’s inequality that uniformly for £ > 1,

P, (|w(n) —log, z| = &v/log, a:) < é

An immediate corollary is the following famous result of Hardy and Ramanujan [50] from 1917. We note
that for v/z < n < z, logy x = logyn + O(1). That is, we can say that for most n, w(n) is close to log, n.

THEOREM 1.9 (HARDY-RAMANUJAN). The function w(n) has normal order loglogn, meaning
that for any € > 0 we have

(1 —-¢)loglogn < w(n) < (1+¢)loglogn

for almost all integers n.

1.4. Cycles and prime factors from sets: general upper bounds

THEOREM 1.10 (CYCLES IN SETS THEOREM). Let Ty, ..., T, be arbitray disjoint, nonempty subsets
of [n] and ky,...,k. > 0. Then

T NEj
P, (Cr (o) =ki,...,Cr.(0) =k) <e H (WQ—H(T7)> : (1 + le}l) +- H]E;;T)) .

ProOOF. Evidently

#{oeS,:Cn(o)=ki,....,Cr.(0) =k} = Z n! Z |-
alo

€S,
CTj (o)=k; (1<j<r) a a cycle

Write 0 = af and let h = |a|. Either h € T for some unique j, or h ¢ Ty U --- U T,. Thus, for some t,
0 <t < r, we have

(Cr,(B),...,C.(B) = (Mg, .., My ),
where
(1.6) me; =k —1(i=t>1).
It is permissible to think of # € S,,_j; and thus

T n

n#{oce€S,:Cpn(o)=ki,...,Cr(0) =k} = E E h E 1
t=0 h=1 aE€S,,|a|=h BESh-n
« a cycle Cr, (B)=my,; (1<i<r)

n!
T > 1.

t=0h=1 BESn—n
Cr, (B)=my,: (1<i<r)
Note that if k; = 0 for some 4, then m;; = —1 and the summand corresponding to ¢ = 7 is ommitted. Now

subdivide the sum according the cycle type (by,...,b,) of the permutation § (that is, b; = C;(3) for each
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1), using Cauchy’s formula (Lemma 1.2) to count such permutations for each type. It follows that

n#{o €S, Cr(0) =k 1<j<r)}t=nd > > ﬁ

t=0 h=1 b,..,bn >0
k>0 bi+2by+-+nb,=n—h
Zq‘,eTj bi=ms ; (1<j<r)

1
n'Z Z WZY’

b17 b'n>0
iFo 2ier; bi=me; (1SI<r)

say. Let T =Ty U---UT, and Ty = [n] \ T, and separately consider the summation over i € T and i € T.
By the multinomial theorem,

K T
1 1
Y=n'zn( S o) S b
) Ngbi 1b:
t=0 j=1 b; 20 (i€Ty) €Ty 7t b; >0 (i€Ty) +1i€To
ke#0 ieT; bi=my

= IZH o Hel/i

t=0 1 ! i€
ki 0 Jj= 0

T - T
H(T;)ki k;
=TT 222220 _ N\ JH(TY)
—n.H ! <1+ZH(T]‘)>€ o
Jj=1 Jj=1
The claimed bound now follows using harmonic sum bounds in the form
o) =Hy—> H(Tj)<logn+1-Y H(I}). 0
, =
REMARK 1.11. Whenever r is bounded, and k; = O(H(T})) for each j, the right side is
< P(Zl =ki,....Z, = kr)

where Z; 4 Pois(H (T})) for each j, and Zi,...,Z, are independent. Thus, Theorem 1.10 gives an upper
bound for counts of cycle lengths in sets T, ..., T, of the expected order (up to a constant factor) according
to the Poisson model. This is a useful tool for showing that the actual cycle counts cannot vary too much
from the expected means.

In the special case r = 1, Theorem 1.10 implies that for any 7' C [n] and k& > 0

(1.7 P, (Cr(o) = k) < ! (%1(/& >1)+ H(]j)k>

COROLLARY 1.12. Let T be a nonempty subset of [n]. For 0 < A < 1 we have
P(Cr() < AH(T)) < 26-0H)

For A > 1 we have
P(Cr(0) = AH(T) + 1) < 261" QWH(T)

Lastly, when 0 < ¢ < /H(T),

B (ICr(0) — H(T)| > ¢y/H(T)) < 20075,
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PRrROOF. Let H = H(T) for brevity. Applying Theorem 1.10 (see (1.7)), together with Proposition 0.3,
we get that

ch
Poes, (Cr(o) < AH) < 267 Z 2 <9l HRW
k!
k<AH

The proof of the second bound is similar. By (1.7), together with Proposition 0.3, we get that

Hk
Poes, (Cr(o) = AH) < 2e' 7 E A 9elmHQM),
k!
k>NH

The third assertion is trivial if ¢ < 1, thus we may assume that ¢ > 1, and in particular that H > 1.
Define A* by
NH=H-yvH, MNH+1=H+yVH.
In particular, 0 < A~ <1 < AT < 2. Apply the first part with A = A~ and the second part with A = A7,
obtaining

P(ICr{o) — H| > $V/H) < 26170 4 9100

By (0.16),
- _ Y 1/12
Q) =Q(1- 505 ) > o
and
1 1 -2
+\ — 1— L - - 1
Q) =@ (1= g + 7 ) = gl - VAP =
and the third assertion follows, since 2e + 2¢%/3 < 20. O

In particular, taking T' = [n], we see that C(o) usually does not vary more that y/logn from its mean
H,.

Corollary 1.12 is not very useful when H(T) < 1, however. In this case, we expect that Cr (o) will rarely
be much more than 1. Theorem 1.10 implies a right-tail bound of

H(T)k1 H(T H(T)k1
(1) (), BT TR
(k—1)! k (k—1)!
whereas the Poisson model predicts that the right side should be smaller, namely H(T)*/k!. This, however
is an easy consequence of Lemma 1.1, which immediately gives

P, (Cr(o) > k) < E(,(CT;“)) < H(T)"

P, (Cr(o) =k) <

k!
THEOREM 1.13 (PRIME FACTORS IN SETS). Let Ty, T4, ..., T, be a partition of the primes in [2, z]
with Ty, ..., T, nonempty. Define
1 .
Hij=H({p—-1:peT;}) = 1 (1<j<r).

p€T])

Let k1,...,k. > 0 and such that if To = 0 then k1, ..., k. are not all zero. Then

: k ko
Pofw(n; Tj) = k; (1<j <)} < (ﬂ H(T)>(n+Hl+ +>

Il
ﬁ ( TJ +2)h eH(Tj)> 7

where n = 0 if Ty is empty, n = 1 otherwise.
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PRrROOF. Let
N = #{n <ziwmT) =k (1< <)}
Define m; ; = k; —1(j =t > 1) and let
1
Li(z) = > - (0o<t<r).

h<zx
w(h;Ty)=ms,; (1<5<T)

We use the unique factorization of integers into primes, (the “Wirsing trick”), starting with

logz < logn = Zlogpa (x1/3<n<w).

p|n
It follows that
(logz)N < Z log x + Z Z log p®.
n<a/? n<x p*||n
w(n;Ty)=k; (1<G<r) w(n;Ty)=k; (1<j<r)

In the first sum, logz < ””wnw < #, hence the sum is at most < z'/?Ly(x). In the double sum, let
n = p*h with p € T;. If ¢t > 1 then w(h,T}) = k; — 1 and w(h,T;) = k; otherwise. That is, we have
w(h;T;) =my ; for 1 < j < t. Also, p € T is only possible if n = 1. Hence
(logz)NV < a'/2Lo(2) + 3 > D logp".
t=1-n h<z p*<z/h
w(h;Tj)=m¢ ; (1<F<T)

Using Chebyshev’s Estimate for primes or the Prime Number Theorem, the innermost sum over p® is O(x/h)
and thus the double sum over h,p® is O(L(z)). Also, if k; = 0 then there is the sum corresponding to ¢t = j
is empty. This gives

(18) () =k (15 <) < o (0o L)+ 3 L)),
1<t<riky >0

Now we fix ¢ and bound the sum L;(z); if ¢ > 1 we may assume that k; > 1. Write the denominator
h = hyi---hyho, where, for 1 < j < r, h; is composed only of primes from T; and w(h;;T;) = my;, and
further that hg is composed of primes in 7. For 1 < j < r we have

1 1 11 Ml H M
%:hj mt,j!<zp p? )

J
pET)

mtj! ’
and, using Mertens’ product estimate (0.7),

Shell(i-3) <meo I (1-3)

p€To
Thus,

Li(z) < (1ogx)ﬁH]mt_j 11 (1_1).

LL my ;!
j=1 pETLU---UT,
Using the elementary inequality 1+ y < e¥, we see that

1 1) < o H(T)——H(T,)

peTU---UT, ( p

and we obtain

T H".nt,j .
(1.9) Li(z) < (logx) H (n-;tj!e—H(Tg)>
j=1 ;
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Combining estimates (1.8) and (1.9), we conclude that

r r kj

—1/2 Ry J_ . —H(Tj)

N<<x<n+x +ZH‘>H</€'!€ )
j=1""7/ j=1 \

By hypothesis, either n =1 or k;/H; > 1/H; > 1/loglog « for some j, and hence the additive term z /2

may be omitted. This proves the first claim.

Next,

and we have

This proves the final inequality. |

Remark. A version of Theorem 1.13 is stated in [71, Theorem 2|, where only the case r = 1 is proved.
The full proof may also be found in [36].

COROLLARY 1.14 (HARDY-RAMANUJAN INEQUALITY, 1917). Uniformly for x > 3 and k € N
we have

(loglogz + O(1))F~1

(k—1)!logz

PROOF. Let T; consist of all primes < z. Then n = 0 and H; = logloga + O(1) by Mertens’ sum
estimate (0.5), and we obtain the desired bound. O

P {w(n) =k} <

Taking as a single set the primes in an interval, we obtain the following very useful corollary.

COROLLARY 1.15 (PRIME FACTORS IN INTERVALS). Uniformly for 3<t<x and 0 < A< 1, we
have

P.{w(n,t)
Let \g > 1. Uniformly for 3<t < x and 1 <

P.{w(n,t)

Moglogt} < (logt)~9W,

< Ao, we have

< A

>

loglogt} <, (logt)~ @M.
< Vloglogt, we have
P, {|w(n, ) — loglogt| > ¢\/loglog t} < 757",

PROOF. Left as an exercise; see Exercise 1.8. The proof is similar to the proof of Corollary 1.12, using
T = T as the set of primes in [2,t], H(T) = loglogt¢ + O(1) from Mertens’ bound (0.5), and Theorem
1.13. -

Z
In particular, uniformly for 3 <t <z and 0 <

<

Taking as a special case t = x, we recover a strong form of Theorem 1.9.
We can also analyze the distribution of integers composed only of primes factors from a given set.

COROLLARY 1.16. Let T be a subset of the primes < x, and let N(T) denote the set of integers < x
composed only of primes from T. For all k > 1,
x  (H(T)+ 1!
log x (k—1)!
ProoOF. Apply Theorem 1.13 with 77 = T and T3 being the set of all primes < x that are not in T,
k1 =k and ko = 0. Then n =0, H; < H(T) + 1 and the result follows. O

#{neN(T) : :wh) =k} <
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Remarks. Applying Theorem 1.13 with T3 the set of all primes < x that are not in T, and ky = 0, we
see that

IN(T)| < e HT g < oHD) L
log x

since H(T') + H(T1) = logy x + O(1) by Mertens’ estimate (0.5). Oftentimes we have a corresponding lower
bound

11 T HT) T
(1.10) IN(T)| > e

and this allows us to conclude that, conditionally on n € N(T), that w(n) has an approximate Poisson
distribution with parameter H(T) 4+ O(1). That is, combining (1.10) with Corollary 1.16, we obtain
(H(T) + 1)

(k—1)!
For example, let T' be the set of primes < x that are 1 mod 4; in particular, such numbers are the sum
of two squares. Then (1.10) follows from a theorem of Landau, and we have H(T) = 1 log, z + O(1) by
Mertens’ theorem for arithmetic progressions (0.8). We then conclude that
(3logy z +O(1))

(k—1)ylogx

Po{w(n) = kln € N(T)} < e H@

Pf{wOﬁ-—k

nE./\/(T)} <

what is, conditional on n € N(T), w(n) has roughly a Poisson distribution with parameter 1 log, z.
If we condition on w(n) = k, the r = 2 case of Theorem 1.13 supplies tail bounds for w(n,T). If X,V

are independent Poisson random variables with parameters A1, Ao, respectively, then X +Y 4 Pois(A1 + A2)
and hence, for 0 < ¢ < k, we have
P(X=4ANY =k—1¥)
P(X+Y =k)
e /O (k = 1)
e~ Ar—Az ()\1 + )\Q)k/k'

() G3) )
o\l AL+ g AL+ A2 ’

Thus, conditional on w(n) = k we expect that w(n,T) will have roughly a binomial distribution with
parameter o = H(T')/H(S), where S is the set of all primes in [2, z].

P(X =(X+Y =k) =

THEOREM 1.17. Fix A > 1 and suppose that 1 < k < Aloglogx. Let T be a nonempty subset of the
primes in [2,z] and define let « = H(T)/H(S). For any 0 < 9 < Vak we have

Paﬁ(lw(n, T) — Ozk‘ > w\/m ‘ W(n) _ k) <4 e*%wQ’
the implied constant depending only on A.

We leave the proof as an exercise. It requires the lower bound

(logy x)F 1

(k —1)ogx’

which follows, e.g., from the Sathe-Selberg theorem and also from Theorem 1.23 below.

P.(w(n) =k) >4

1.5. The sequence of cycles and prime factors from intervals

In this section, we take a first look at the random sequence Cipi(0) (1 < m < n) for o € S,,, and random
function w(n,t) (1 <t < ) for integers n < x. As long as m and ¢ are not too small, it is relatively easy to
deduce from Corollaries 1.12 and 1.15 that Cf,,,)(0) is uniformly close to logm for most o € S,, and w(n, t)
is uniformly close to log, t for most n < z.
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THEOREM 1.18. Let 3 < & < . With probability 1 — O((loglog &)~/3), we have

|w(n, t) — log, t| < 24/log, tlogs t (E<t<a).

THEOREM 1.19. Let 2 < & < n. With probability 1 — O(1/(log €)'/3), we have

|Cim) — logm| < 2y/logmlogam (£ <m < n).

REMARK 1.20. When ¢ is bounded, w(n,t) has a discrete distribution and we cannot say anything
about almost all n; in fact it takes every possible value with positive probability; e.g. w(n,3) takes the values
0,1,2 with probabilities (as x — 00) %, 5 %, respectively. The same is true for C|,,) when m is bounded;
see Exercise 1.1.

PROOF. The proofs of Theorems 1.18 and 1.19 are nearly identical, the latter being simpler due to the
discrete nature of the sequence of values of m in question. Thus, we show full details only for Theorem 1.18.
10
We may assume that & > e | for the claim is trivial otherwise. Let

ki = [logy €] +1, ko = [logy x|,

and for k1 < k < ko, let t, = . Put tr,—1 =& and tg,11 = . Foreach k, k1 — 1 < k < ko + 1, let F, be
the event

(1.11) Fy = {Jw(n,ty) — logy ty] = 2¢/(k — 1) log(k — 1) — 1}.
As logy t, = k4 O(1) for all t;, (including the endpoints),

23/ (k — 1) log(k — 1) — 1 = ¥ /logy tr, ¥ = 2y/logk + O(1/VE).

Hence, by the third part of the Prime Factors in Intervals Corollary (Cor. 1.15),

1 1
—1y2
PFk<<€ 3 <<W

Summing over k, we see that Fj holds for some k with probability O(1/ k}/ 3). Now suppose that Fj, fails
for every k in the range k1 — 1 < k < ko + 1. Let £ <t < z, so that t <t < tx41 for some k in the range
k1 — 1 < k < ko. Evidently,

w(n,ty) <w(n,t) <w(n,tpsr)-
By the failure of Fj, at every k and the bounds k < ¢ and log, t+1 — logy t < 1, we have

w(n,t) =logyty + 1 —2y/(k — 1)log(k — 1) = logy t — 21/log, tlogs t

and
w(n,t) <logytrt1 — 1+ 2v/klogk < log,t + 24/log,y tlogs t. a

Theorems 1.18 and 1.19 also tell us about the normal behavior of p;(n), the j-th smallest (distinct)
prime factor of n, and D;(o), the length of the j-th smallest cycle of ¢ (note that D;j(c) = Djy1(0o) for
some j when o has cycles of the same length). Since a typical integer has about log, ¢ prime factors < ¢, we
expect p;(n) ~ e . Likewise, a typical permutation o € S,, has about logm cycles of length < m, thus we
expect that Dj(n) ~ /.

THEOREM 1.21 (j-TH SMALLEST PRIME FACTOR). Let 1 < 0 < logyz. For all but O(x/0/3)
integers n < x, we have

|logy pj(n) — j| <3+v/jlogj (0 <j<w(n)).

THEOREM 1.22 (j-TH SMALLEST CYCLE). Let 1 < 6 < logn. With probability 1 — O(6=/3), we
have

|log Dj(0) — j| < 3v/jlogj (0 <j<C(o)).
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PROOF. The proof of Corollaries 1.21 and 1.22 are nearly identical, and so we provide details only for
Theorem 1.22. We may suppose that § > 6y, where 6 is a sufficiently large, absolute constant, for otherwise
the conclusion of the Corollary is trivial if the implied constant is large enough. Let & = Le@/ 3)9J. By
Theorem 1.19, with probability 1 — O(1/6'/3), we have

(1.12) |Cpm(0) —logm| < 24/log mlogym (€ <m<n).

Also, by Exercise 1.2 (b), with probability 1 — O(1/¢) all the cycles of o of length > ¢ have distinct lengths.
Now suppose that o is a permutation satisfying (1.12), and such that the cycles of o with lengths > £ have
distinct lengths. We suppose that 6y is so large that the right side of the inequality in (1.12) is at most
%logm when m > £. In particular,

Clglo) < glogf <9,

that is, Dg(o) > §. Thus, we may apply (1.12) with m = D;(o) for all 6 < j < C(0). As the cycle lengths
> ¢ are distinct, we have j = Cp,y,) (o) > 1log Dj(o) and hence

i —log Dj(0)] < 2\/10g Dj(0)logy D;(0) < 24/2j10g(2j) < 3+/jlog j

provided that 6 is large enough (and hence j is large enough). |

Slightly better bounds than those in Theorems 1.18 and 1.19 are attainable, based on ideas stemming
from the ‘Law of the Iterated Logarithm’ from probability theory. Essentially one can replace the factor
logs t (or log, m) with log, ¢ (or logs m), and this is best possible. This is deducible, e.g., from the Kubilius
model of integers and the analog for permutations; see Section 4 below.

1.6. Lower bounds on P, {w(n) =k}

THEOREM 1.23. Fiz A > 1. For some large constant xo(A), we have uniformly for x > xo(A) and
1<k < Alogy z that
(logy ) !

Py (w(n) =k) =<4 &~ Diloga

PROOF. The upper bound follows from the Hardy-Ramanujan inequality (Theorem 1.14), since
(logy x +O(1))" ! <4 (logy z)* ! (k < Alog, x).
For the lower bound, WLOG suppose that A is sufficiently large. Let Q = 1042+ 1, R = 2'/1%94 and T the
set of all primes in [@Q, R]. By Mertens’ theorem (0.5),
H:=H(T) =logyz+ O4(1).
We assume that zg is large enough so that for > x¢(A) we have
logy
—

Let N be the set of integers of the form py...pr <  with Q < p; < p2 < ... < pr_1 < R < pi, and such
that py - - pr_1 < 2'/2. Clearly w(n) = k for each such n € N. Given py,...,pr_1 with product < z'/2, by
the Prime Number Theorem the number of choices for py is

. () () > o8z

P11 Pr—-1 P11 Pe—1

(1.13) H>

Thus,
S1— 52
log x

P, (w(n) = k) >
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where

1 1
1= P Pr-1’ 52 = ProPr-1
Z 1 Dr1 Z 1 Dr1
Q<p1<...<pr-1<R k Q<p1<...<pr—1<R k
pl"'Pk—1>11/2

We bound 57 using the lower bound in Proposition 0.1. We note that
1 1 1 1
Srexles -
2 2 _ 2
=P =on Q-1 104
Using (1.13), we have k < 2AH and hence
Hk—l k2 Hk—l
> —|1——— | 208———.
51 (k—l)!( 2OH2A2) 08(k-1)!

To bound S,, we use the fact that integers composed of primes below R that are > x!/2 are very rare; we

will devote the next sections to this type of problem. Let o = 10; 7= }gg‘;‘. Using Proposition 0.1 again,
1 (H/)k—l 1
S, < Le AN
s Z x®/2(py--pra)tm (k—1)! Z pl=

QE<p1<-<pr—1<R
Using the inequality e” < 14 2z for 0 < z < 1 and Mertens’ estimate (0.6),
H' < Z 1+ 2alogp < H+2a(logR—logQ+0(1)) < H+2
ew<r P
if A is large enough. Using (1.13) again yields
(H/)Icfl < Hk71(1 + 2/H)2AH < e4AHk71
which implies that

HF1 HE1 (logy  — O 4(1))F1
S, — S 2 — (08— 4A—-50A > _ 2
L2 (k—l)!( ¢ ) 20k —1)! 20k —1)!
Again, using that x > z¢(A), we conclude that
(logy 2)* "
P, =k e
(w(n) ) >4 (k—1)!ogz
as required. O

Much stronger bounds are known for P,(w(n) = k) in a wide range of uniformity in k. The method are
complex-analytic and Chapter I1.6 in [70] is devoted to this subject.

1.7. Prime factors counted with multiplicity

When prime factors of an integer are counted with multiplicity, that is, counted by means of the function
Q(n), the normal behavior is the same as for the function w(n). That is, for integers n < x, Q(n) is tightly
concentrated near log, z. However, the behavior changes “out in the right tail” region, owing to the influence
of large powers of small primes.

Here, we provide a general use utility for analyzing Q(n) and other functions. It is often convenient to
use Q(n), rather than w(n), in applications because Q(n) is completely additive (Q(ab) = Q(a) + Q(b) for
every a,b). It is based on the method of parameters, used to capture tails of the distribution of a random
variable (cf. Chernoff’s inequality), sometimes referred to as “Rankin’s trick” in the literature.

LEMMA 1.24 (HALBERSTAM-RICHERT). Let f be a non-negative, real valued multiplicative function
and define

() Ax) = =37 f(p)logp (x> 1);

pPsT
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Z Z f logpk.
pok>2
P <x

Then, for all x > 1 we have

> f(n) < (A+ B(z) +1)

nxr

< (A+ B(x) +

PRrOOF. Fixz >
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\_/

m T A mmA)

n<e

1)eB®) & exp ( Z %)

p<T

1, let A =maxy,<, A(y), B = B(z) and also define

=> f(n)

n<x

-2

nr

We begin in a similar way to the proof of The Prime Factors in Sets Theorem (Thm. 1.13). Since logu < u,

x)logx = Zf(n

n<

<zL(z)+ Y (logp*) f(p¥)

ph<e

< zL(z) +

p’”é
k>

)log(z/n) + ) f(

(1ogpk)f(p’“)]% > fT ;

(n=p"h)

n) Z log p*

p*ln

> ()

h<x/pk

p)logp > f(h

h<z/pk h<z/p

Recalling (b), the first double sum over p* and h is bounded by Bz L(x). Invoking (a),

> f)logp Y f(h) = f(h)

p<T h<z/p h<z

We obtain

M(z)logx <

> f(p)logp <

p<z/h h<z

A(z/h)z > @ < AzL(z).

(1+ B+ A)zL(x),

which completes the proof of the first asserted inequality. For the second, we invoke (b) again, using (0.3),

> -

Pt(n)<z

COROLLARY 1.25. Let T be a subset of the primes in [2,z], and let 1 <

1 <y < yo we have

fo) | ) )
p p?

11 (

psT

<o p(zf pr +>
p<T

<exp<B+Zf;p)>.

p<z

O

yo < minT. Uniformly for

3 y20T) i weDHD),

ne

PROOF. The function f(n) = y*™7T) is multiplicative, with f(p¥) = 1 for p ¢ T and f(p*) = y* if

p € T. Thus,

%Zf(p)

pPLU

Y
logp < = logp <
gp\u§ gp KLy

psu
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by the Prime Number Theorem. Thus, A(u) < yo <y, 1. Also,

<X Y U gyt = 35 A 55 L

P k>2 pgT k>2 peT k>2
oo

<1+ Z(logp Z k ( ) (y < yo < p, so converges)

peT k=2

2

—1+ Y (logp) (y(/ : 1;/19)

peT —Yy/p

lo
<l+y? Y P
p>minT (p a y)

<<y0,minT 1

since y < yo < min7. Hence, the hypotheses of Lemma 1.24 hold, with bounded A(z), B(z), the bounds
depending on yo. We conclude that

Zyﬂ(nT)<<y0mmT (Zf ) loﬂgcm <Z +Z>

n<x p<zx pET pgT

p<T P
P zl)

logzzr <pET p<T p
p<T

exp <(y —1D)H(T) +logy x + O(l)) ,

<
log
since y > 1, and where Mertens’ bound (0.5) was used in the last step. O
COROLLARY 1.26. Let 1 < \g < 2. Uniformly for 1l < A< and3 <t < x
P.{Q(n,t) = Aogyt} <y, (logt)~2W.
PRrROOF. Let T be the set of primes in [2,¢]. By Mertens’ bound (0.5), H(T) = log,t + O(1). By
Corollary 1.25,
#{n <z :Qn,t) = Aogyt} < Z A2(nt)—Alogy ¢
n<x

g )\—)\ log, t.]?e()\_l)H(T)

<, 2(logt)~9W,
O
REMARK 1.27. When A > 2, the behavior of the quantity in Corollary 1.26 is different than that of

the quantity in Corollary 1.15. This is due to the behavior of powers of small prime factors, most important
being powers of 2, and in fact

zlogt
oxlogy ¢

(1.14) #{n <x:Qn,t) > Nogy t} ~ x(logt) @@~ (les2(A=2) _

1.8. Erdés’ multiplication table problem

In 1955, Erdés [27] posed the following problem: Estimate the number, A(N), of distinct products of
the form ab with @ < N, b < N. Erdds proved that A(N) = o(N?), and later in 1960 [28] refined the
estimates to prove that A(N) = N2(log N)~¢+°() | where

1+ loglog 2
1—-—————=—=0.
=Q <1 g2> Tog 2 0.08607
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THEOREM 1.28. We have A(N) < N%(log N)~¢.

PRrOOF. Let ky = l(fféév. By Corollary 1.26 (with ¢ = N), the number of distinct products with

Q(ab) > ko is bounded above by

#{m < N?:Q(m) > ko} < N%(log N)~Q1/1e2) — N2(log N)~¢.

There are O(N) products witha=1orb=1. If a > 1, b > 1 and Q(ab) < ko, then w(a) = h, w(b) = j with
h>1,7>1and h+ j =k < ky. The number of pairs a,b with a fixed h, j is, by Theorem 1.23,

N2(logy N)h+i=2

< Tog N)2(h — DI — DI

Summing first over all j, A with h + j = k using the binomial theorem, and then over k < kg we obtain an
upper bound for the total number of pairs a,b with Q(ab) < kg of

N? (2logy N)*—2 2012 A7\ — log 4 —£
< > < N?(log® N)~@/1os4) — N2(Jog N)
log’ N & (k—2)!

upon invoking Proposition 0.3. (|

Remarks. The choice of kg is motivated by A = @ being the unique solution of 2Q(A/2) = Q(A).

This short argument is quite efficient. In fact, we have
N2
(log N)# (logy N )3/2’

A(N) =<

and this will be proved in Chapter 8.

1.9. Counting ’balanced’ permutations

A divisor of a permutation o € S, is the product of a subset of the cycles of ¢ (including the empty
product and the full product o). If n is even and o € S,, has a divisor of size n/2, we say that o is balanced.
In this case, o is the product of two divisors, each of size n/2. Counting balanced permutations is the direct
permutation analog of the multiplication table problem.

THEOREM 1.29. Let n > 2 be even. Then Py(3 7|0 with |7| = n/2) < n~¢.

PROOF. Let
_ Hypp logn+0O(1)
"~ log2 log2

ko :

If we write kg = AH,, +1, then X\ = @ —&—O(loén) and Q(\) = Q(@) —l—O(@). It follows from Corollary
1.12 that

Py (C(0) = ko) < e” 9N <=,
If C(0) < ko and o is balanced, then o = 7175 with |71| = |72| = n/2 and for some positive integers a, b with

a+b < ko we have C(11) = a and C(12) = b. With a and b fixed, the number of such permutations o is at
most

(7;;2)#{7'1 €Sny2: C(n) = a} #{m2 € Spy2 : C(12) = b} = nlPses, ,,(C(0) = a)Pses, ,,(C(o) = ).

Since a/H,, /2 and b/H,,/; are both bounded, Theorem 1.10 implies that

a+b Ha+b
/2 2
n/ e 2Hn/2 n/

]P)a'esn/z (C(U) = a’)IPUGSn/z (C(U) = b) < a'b' a!b!nz :
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Summing over a + b = k then over 2 < k < kg, and finally applying Proposition 0.3, we conclude that
P, (3 th |7| =n/2 — 4+ = —_—
(37lo with |7] = n/2) < — + — gk: 5
0

« L petHenQ « L O
n€ n€
In Chapter 9, we will return to this problem and the more general problem of counting permutations
with a divisor of a given size. In particular, we will show that
1
dr|lo with |7| =n/2) X ————.
0’( ‘ | | / ) ng(logn)3/2

1.10. Number of divisors of integers and permutations

The number, 7(n), of positive divisors of n, is closely related to the distribution of w(n). From the
formula
r(n)= [ (a+1)
pn

and the elementary inequality 2 < a + 1 < 2%, it follows that
29" < 7(n) < 2%,

By a classical theorem of Dirichlet, E ,7(n) ~ logz as * — 00, so the average (mean) of 7(n) for n < x is
about log x.

What is 7(n) for a “typical” n < 2?7 By Theorem 1.15 and Corollary 1.26, if £ = {(z) — co as ¢ — o0
then for almost all n < z we have

log, © — £4/1ogy < w(n) < N(n) < logy x + &4/log, x,

and therefore for such n it follows that

7(n) = (log 2)'°8 2 exp{O(£+/logy )} = (log 2)!°8 2+ (2 — o0).

Hence, the mode is much smaller than the mean.

Similarly, the number of divisors of a permutation o € S,, equals 2¢(?) and E2¢(?) = n+1 (Exercise 1.3).
By contrast, most permutations have about 2!°8™ = nl°¢2 divisors, and thus the expectation is dominated
by permutations with an unusually large number of divisors.

Further analysis of the sum an (n): As we have just seen, this sum must be dominated by
unusual integers, those with an abnormally large number of prime factors. But how large? Heuristically,
most integers have few repeated prime factors (see Exercise 1.5), so that 7(n) a~ 2°("). The number of n <

k
with w(n) = k has order about x(kl?(glggri) , S0 we get

Z Z ol (logy )k = Z(Zlong)k.
k' (logz) logz - k!

n<e

the sum over k has a peak around k = 2log,z, so we expect that the sum is dominated by integers
with w(n) ~ 2log, . Moreover, the distribution is roughly Poisson with parameter 2log, x, which is well-
approximated by a Gaussian (Proposition 0.5). This motivates the next result.

THEOREM 1.30. Let 1 < ¢ < (/logyx. Then
Z 7(n) < (xlog z)e 12"

n<e

|w(n)—2log, z|>14/log,
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Y __ ¢ 0,1]. Let 1 < ¢ < 2. Then

PROOF. Let A =
¢ \/logy x
Z T(n) < Z T(n)tw(n)—(2+>\) logy =

n<e n<T
w(n)=(24+X) log,

— ¢~ (2+N) logy @ Z T(n)t‘”(”).
n<
The summand is multiplicative, and satisfies the conditions of Lemma 1.24. Hence
2t
Z ()™ < L exp (Z —) < z(logz)*~!
<. P

log x

n<x P

and therefore
Z T(n) < m(log x)2t—1—(2+>\) logt

n<x
w(n)=(2+X) log,

The optimum value of ¢t to minimize the right side ist =1 + %, and then the exponent of log x is

A 1
— — < - 2
1 Q(1+2) 1 12,\

using (0.16).
Similarly, taking t =1 — %, we obtain with a second application of Lemma 1.24 the estimate

Z T(n) < t—(2—>\) log, Z T(n)tw(n)

w(n)<(2—X) logy

< z(log )~ (2N logt+2t—1
< 2(logx)' 720N « g(logx)' TN
Finally, (log 33),\2 — ¢¥? and the proof is complete. _

Similarly, one can prove that the expectation of 2¢(?) is dominated by permutations which have about
2logn cycles. The proof is left as an exercise.

THEOREM 1.31. Let 1 < ¢ < /logn. Then

Eses, [20(6)]1(|C(0') —2logn| > w\/@)] < e =¥,

1.11. The range of Euler’s function

Let ¢(n) be Euler’s “totient” function, i.e., the number of integers m € [n] that are relatively prime to
n. Let V be the image of ¢, i.e. V =1{1,2,4,6,8,10,12,16,-- }, and let V(z) be the number of elements of
V that are < z, e.g. V(15) = 7. Since ¢(p) = p — 1 for all primes p, we have V(z) > n(z + 1) > z/logz by
the Prime Number Theorem. Here we show an upper bound which is very close to this.

THEOREM 1.32 (ERDOGS, 1935 [25]). We have V(z) = z(logz) o),

PRrROOF. The basic idea is that a typical integer n < x has about log, « prime factors, and each such
factor p produces a factor p — 1 in ¢(n). For typical p, p — 1 also has many prime factors, something that
follows from sieve methods together with the techniques from this chapter. It follows that ¢(n) will have an
abnormally large number of prime factors, and such n are rare.

Here we realize this heuristic by a method quite different from that of Erdés in [25], avoiding sieve

methods.
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Fix an integer m > 10, let M = p1ps - - - p, be the product of the first m primes. Let
In={1<j<M:(,M)=1, (j—1,M)>logm}.
For each j € [M] with (j,M)=1let P, ={p<z:p=j (mod M)} and
U 7
JETm

We first show that | T, |/¢(M) — 1 as m — oo. Let 2|¢|M. Then
#A<j<M:(GM)=1,G-1,M)=0= ] p-2)

p|M/¢E
H b—
2.
p\M p\f b=
p>2 p>2

Since p — 2 > /p for p > 5, the inner product is < /3/¢. The first product is < 1/logm by Mertens.
Hence, summing over ¢ < logm we have

cb(M) 3 1 $(M)

OM) = Ton| = #{1 < J < M : (4, M) = 1,(j = 1, M) < logm} < Vi Qlogm) 7>

log

E<logm

Hence,
(1.15) |Tm| ~ d(M)  (m — o).

Fix € > 0. By an elementary estimate, for some large constant C, if ¢(n) < z then n < y := Cxlogy x. Let
em = |TIml|/d(M), so that ¢,, = 1 as m — co. By Mertens theorem in arithmetic progressions (0.8),

H(P) = e logy x4+ O (1).

Let 6 = 2/log, m and suppose m is large enough so that 0 < § < 1/2. Clearly, § — 0 as m — oco. By
Theorem 1.13, followed by Proposition 0.3, we have

#{n <y wmnP) < SH(P)} < ye 1P H(;’)’f

k<SH(P)

—QaP) . _ Tlogyr
< ye < Tog )00

Since Q(6) — 1 as § — 0T, if m is large enough, the right side is < x(logx)~1*=.
Now let W be the number of values of Euler’s function which have the form ¢(n), where

w(n;P) = L:= [6H(P)].

Suppose that K > L and {k; : j € J,,} is a vector of non—negative integers with sum K. If w(n;P;) = k;
for all j € J,,, then ¢(n) is divisible by [[;c, (7 —1 , M)ki. Thus,

<> D -
K>L {k;:j€Tm} HJGJm( M)
S k=K

<Y X G

K>L {kj:j€Tm} (log m)
S k=K
z(K + 1)1m]
< —_—Y
2 “logm)F

K>L
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With m fixed, if x is large enough then for all K > L,

(K + 2)19ml 1(K+ 1) ml
(logm)E+1 = 2 (logm)XK

It follows that
2z(L + DIl z(log, z)M x
(logm)~ e2H(P) " logx

This completes the proof. O

W<

1.12. Exercises

EXERCISE 1.1. (a) Derive the following general inclusion-exclusion formula, valid for any non-negative

integer u: N
o= S () )

Jj=m

(b) Let 1 < j < nand 0 < m < n/j. Using part (a), prove that

o Infil=m
IPU(CJ'(O'):TI’L): (1/j) Z ( 1/]) )

m! h!
h=0

(¢) With j,m fixed, evaluate
lim Pyes, (Cj(0) =m).

n—oo

EXERCISE 1.2. Show that the probability that a permutation o € S,, has two cycles of the same length
which is > £ is O(1/¢).

EXERCISE 1.3. Show that E2¢(®) = p 4 1.
EXERCISE 1.4. Let 1 < k < n. Show that if T is a nonempty subset of [n] with maxT < n/k, then
E,Cr(o)" =E ZF,
where Z £ Pois(H(T)), and E ,Cr(0)* < EZ* for all T
EXERCISE 1.5. (a) Show that if T is a nonempty susbet of the primes in [2,z], and k > 0, then
H(T)*
kT

(this is sometimes stronger than Theorem 1.13, especially if H(T) is small).
(b) Show that P, (3z > y such that w(n; (z,2z]) > 2) < 1/logy.

1 1
EXERCISE 1.6. P that E ;es, ——— ~ ——
(a) Prove tha €S, Clo) " logn
1

1
(b) Prove that E,( —1(n >2) | ~ as & — oo.
w(n) log,

P, {w(n,T) > k} <

as n — oQ.

EXERCISE 1.7. Let 2 < m < n. Show that if 0 < A\ < 1 then
Py (Chmy(0) < Alogm) < m~— QW)
Show that if Ag > 1 and 1 < A < Ag then
Py (Clny(0) = Alogm) <5, m~ M.
Show that if 0 < ¢ < v/Iogm then
Py (|Cpmy(0) — logm| = 9+/logm) < e 5%,
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EXERCISE 1.8. Starting with Lemma 1.24, prove Corollary 1.15 using the method used to prove
Corollary 1.26.
EXERCISE 1.9. Prove Theorem 1.17 using Lemma 0.6 and Theorem 1.23.
EXERCISE 1.10. Provide full details of the proof of Theorem 1.19.
EXERCISE 1.11. Provide full details of the proof of Theorem 1.21.

EXERCISE 1.12. Let U be the set of integers that are the sum of two squares. For any A > 1 prove
that
z  (zlogyz+0(1)*!
log x (k—1)!

P.(n €U, w(n) =k) <a
uniformly for 1 < k£ < Alog, .
EXERCISE 1.13. Prove Theorem 1.31.
EXERCISE 1.14. For complex x and y with |z| < 1, and subset I C N, prove that

1+ ZZ]P)UESTL (CI(U) = k7C[n]\I(U) = O)Inyk = exp {y Z "Z;n}

k=0n=1 mel
Moreover, when [ is finite the above identity holds for every complex z. This is a formula due to Gruder
[44] in 1952.






CHAPTER 2

Distribution of the largest cycle and largest prime factor

2.1. Upper bounds

Theorem 1.10 implies that
v(n,m) :=Pses, (Cimn)(0) =0) < et HntHm o2 /n 1<m<n.
When m is small, however, the number of cycles is at least n/m and this is extremely rare by Theorem 1.12
with T' = [m]. We can argue heuristically as follows: Cj(0),...,Cp(0) behaves like a set of independent

Poisson variables Zy, ..., Z,, with Z; 4 Pois(1/j). Thus, the event C(,, j(c) = 0 can be modeled by the
event Zy + 275+ - - - +mZ,, = n. Using the ideas behind Chernoft’s inequality, and Proposition 0.2, for any
w > 1 we have

P(Z) + 225 + -+ + mZy, = n) < Ew1 222t dmZn=n

. {wl w? —1 wml}
=w "exp + + .

1 2 m

Optimizing the choice of w will show that the RHS is decaying very rapidly as a function of u = n/m.
We utilize this idea to show the following.

THEOREM 2.1 (NO LARGE CYCLES). Uniformly for 1 < m < n we have
v(n,m) < e vlosutu=l y — p/m,
PROOF. Let w = u'/™. Following the heuristic above, we first write
I/(TL7 m) < ]EUGS wcl(U)+2CQ(U)+---+mCm(o')—n.

For each j € [m], write w/ = 1 4 (w’/ — 1). By the binomial theorem and Lemma 1.1,

v(n,m) < w"E ses, ﬁ < i (w? — 1) (Cj;g(f)))

j=1 \ k;=0 7
C Cm
=" Z (w _ 1)k1 .. (wm _ 1)k"'LEges 1(0) . (0)
"\ k1 km
ki,...;km 20
—n m 7 (L/9)"
SO DRRCER RN ARV | B
k1o km >0 j=1
n w—1 w?-1 w™ —1
=w "exp + 4. )
1 2 m
The mean value theorem implies that w/ = u//™ < 1+ (u —1)j/m for 1 < j < m and hence
21 mo1l &K (u—1)j
(2.1) w_1+w _|_...+w7<zw:u_l,
2 m = J
We conclude that
V(n,m) < u—n/meu—l — e—ulogu—i—u—l. O

33
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Remarks. The upper bound in Theorem 2.1 is reasonably sharp throughout the range on n,m. For
example, if m = 1 then

A(l,n) _ l _ — efulogquuf(l/?) log u+0O(1)

by Stirling’s formula.

Let ¥(z,y) = #{n < z : PT(n) < y}. These are known as y-smooth, or y-friable numbers. Applying
Theorem 1.13 with T3 being the set of all primes in (y, z], and k1 = 0, we have H(T}) = log, 2 —log, y+O(1)
by Mertens’ estimate (0.5), and hence

logy
logz’

U(r,y) <z

When logy is much smaller than log z, one can do substantially better using the ideas behind the proof of
Theorem 2.1.

THEOREM 2.2. Uniformly for x > 10 and logx < y < © we have

_logz
~logy’

\I/({E, y) < xefulogquO(u)’

Remarks. There is a change of behavior around y = log z, due to the fact that for smaller y, if |
then some of the exponents of primes dividing n must be large.
We note some special cases which we will find useful for applications:

p<yP = T

1 1 1
(2.2) U(z,logz) < exp { (log 2) log; @ +0 < 08T > } =2°D (2 = o0),
logy logy
(2.3) U(z, (logz)°) < gl ete® (x — 00)

for any fixed ¢ > 1, and

X

c(logs x)/ logy x
(2.4) U (x, x08s 27 L log )o@ (x — 00).
PROOF OF THEOREM 2.2. Define
ae1— logu.
logy
By our hypothesis that logz <y < z,
(2.5) lcug 08T loesT g pima ulesu,
logy logy
Define
1 1 1
(2.6) S = Z _H(+++ ) H(l—l— al)éexp{z 0‘1}'
P*(n)<y Py PLY p p<y?

In the case 0 < « < 2/3, we use the simple bound

U(z,y) < Z (%)a < 28 = pe~vlosr g
n<x

PT(n)<y
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We have y < v® < log®z and u =< 1252 When p < 21/% we have p® — 1 > alogp, and when p > 21/* we

logy x *

have p® — 1 > $p®. Thus, using (2.5) again and ignoring that p is prime,

1/

O(1) 2 . Y dt
log S < ) <= — =
082S Z alogn+zna<<a/2 10gt+ . te

2<n2 /@ nLy
11—«

< 2V 4 7:5 (y' ™ =)

< (logz)°W +u < u.

This completes the proof in the case 0 < a < 2/3.
Next, assume that o > 2/3. For all w > 0, logw < w and thus for n < z,

log(w/n) = a~ " log[(x/n)*] < o' (w/n)*.

Hence,
(logz)¥(x,y) = Z log(z/n) + logn
n<x
(2.7) Pt (n)<y

<« %S + Z Z log p,

n<z - pkin
PT(n)<y

In the double-sum on the right side of (2.7), let n = p*m, and separate into cases depending on k = 1 or
k > 1. The k = 1 terms contribute

< Z Z logp < Z min(y, x/m) < Z yl_a<%)a:uxa5.

m<z  p<min(y,z/m) m<x P+ (m)<y
Pt (m)<y Pt (m)<y

The terms with k& > 2 contribute

< Y tegp Y 1< Y lgp Y (p,inyzxaszlg,ff«xas.

pé%/ m<z/p"® pg%; P+ (m)<y p,k>2
og T ogx
2k TRy PHm)<y  2ShSIgg

Therefore, by (2.5),

U re~ U log u

2. o o8 =

It remains to bound S. Since a > 2/3, (p® — 1)~ = p~® + O(1/p*/3). For any 0 < = < 1, the mean value
theorem implies that u* < 1+ (u — 1)z, hence

1 1 1 I
S Lyt <<1+(u—1) ng).

P p p logy
Thus, by Mertens bounds (0.5) and (0.6),

1
log S < O(1) +ZE

PLY
1 u-1 log p
<o+ YT+ ly e
péyp &Y Py p

<logyy + O(u +1).
Thus, S < (logy)e®™. Combining this with (2.8), we get the claimed bound in the case a > 2/3. O
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When y < logx, simpler bounds are possible, since PT(n) < y implies that n = []__. p®. Therefore,

we have the equality

PLY

U(z,y) = #{(ap)psy Y aplogp <logz:0 < ay(p < y)},
Py

and good bounds can be arrived at by combinatorial counting; see, e.g. Section II.5.2 in [70].

2.2. Application: large gaps between primes
Let p,, denote the n'* prime, and let

X):= —
GX) = max (pni1 —pn)
denote the the maximum gap between consecutive primes less than X.

In 1931, Westzynthius [74] proved that infinitely often the gap between consecutive prime numbers can
be an arbitrarily large multiple of the average gap, which is ~ log X by the PNT. After improvements by
Ricei in 1934 and Erdés in 1935, in 1938 Rankin [64] proved that

log X log, X log, X

(logz X)?
This was not improved until August 2014, in two independent papers of Ford-Green-Konyagin-Tao and
Maynard. Later, Ford, Green, Konyagin, Maynard, and Tao [37] established the current world record

(2.9) G(X) >

THEOREM 2.3 (FORD-GREEN-KONYAGIN-MAYNARD-TAO [37, Theorem 1]). We have
log X logy X log, X
logs X

GX) >

for sufficiently large X .
Here we prove Rankin’s bound (2.9) using a very simple argument.

Idea #1. Let = be the largest integer such that P(x) < X/3, where P(z) is the product of primes below
2. By the PNT, 2 ~ log X. Let J(x) be the largest gap between numbers that are coprime to P(z); the set
of such numbers is periodic modulo P(z), so J(z) exists. Such a gap occurs between P(x) and 3P(x), that
is, below X. Each number in the gap has a prime factor < z < P(z), thus these numbers are composite.
Therefore, G(X) > J(x).

Idea #2. Suppose that the integers coprime to P(x) have a gap [u, u + y| of length y. For each prime
p < z, let a, be the residue class —u mod p. Then the set of residue classes a,, for p < x, cover all integers
in{1,2,...,y—1}; forall 1 < j <y—1, there is a p <  with p|(u + j), hence j = a, (mod p). Conversely,
if we can find residue classes a,, one for each prime p < z, that cover [1,y — 1], then G(X) > J(z) > y.

Rankin’s argument, based on earlier work of Westzynthius and Erd&s. Suppose that z < y <
zlog x, let

)

Z:y 5logg x ,

Pr={p:p<2logzorz<p<uz/2}
Py={p:2logz < p< z},
Ps={p:x/2 <p<x}

First, we set a, = 0 mod p for all p € P;. These a, cover all integers in [1,y — 1] that have a prime
factor from P;. Let Sy be the set of uncovered integers n € [1,y — 1]. Such n satisfy either P*(n) < z, or
they have a prime factor > x/2. In the latter case, as n has no prime factor < 2logz and n < y < zlogz,
51987 Then ulogu > (5 — o(1))log, #. By Theorem 2.2 and the

logs x

we conclude that n is prime. Let u =
PNT

9

Y Y Y
logz  logz ~ logz’

S0l < W(y, 2) +7(y) <
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Secondly, denote by g1, ..., gk the primes in P,. Let S; be the set of numbers in [1,y — 1] left uncovered
by a, for p € P1 and also left uncovered by ag,, ..., a,;. For each j, if we are given S;_1 we can always find
a choice of ay, (greedy choice) such that |S;| < (1 —1/g;)|S;-1|. In the end, we have

k

|S0| log, = y(log, x)?
S.l <18 1—1/a;) = 1S 1-1 < <
1Sk| < [So Lll( /4;) = |0l H ( /p) log z (logs ) log® ©

2log z<p<Lz

using Mertens’ product estimate (0.7). Therefore, if ¢ > 0 is small enough, and we take

(2.10) _. z(log z) logs «
(log, x)?
then |Sk| < f5iezz < m(2) — m(2/2), again using the PNT. Finally, the elements of S; can be mapped to

distinct primes in P3. Thus, if £ € S, maps to p, take a, = ¢ mod p to cover /.
In conclusion, if y is given by (2.10), then G(X) > J(z) > y. As z ~ log X,

(logy X)(logy X)

and this proves (2.9).

2.3. Asymptotic formulas when u is small

The idea behind the asymptotic formula is to first develop a recurrence formula. For 1 < ¢ < m, there
are (%) (¢ — 1)! ways to form an ¢—cycle from [n]. Hence

V(an)z% > % DG — H,Zz<)e—1 N(n —OWw(n—£,m)

S T‘U
(2.11) Cimm)(@)=0 7 a cycle
1 n—1
DD
k=n—m

Heuristic. Suppose that v(n,m) = f(u), where u = n/m and f is continuous. By (2.11),

n—1 n

1
fok/me/ f(t/m)d / f(v
n _
k=n—m m
Assume we have equality instead of . Differentiation gives uf’(u) = —f(u — 1). This is known as a

differential-delay equation. If we add the natural initial conditions f(u) = 1 for 0 < w < 1, then there is a
unique continuous solution. This motivates the definition of the Dickman function p(u).

DEFINITION 2.4. The Dickman function p : [0,00) — R is the unique continuous solution of
(2.12) p(u)=1 (0<u<l); up' (u) = —plu—1) (u>1).
LEMMA 2.5. We have
(a) up(u) = [ | p(v)dv foru>1; p(u) =1 —logu (1 <u<2);
(b) p(u) >0 for allu >0
(c) p(u) is decreasing for u > 0;
(d) Foru>1, —p((s)) < 1+ logu.
(e) p(u) < p(" Y foru>1; p(k) < 1/k! for k € N.

PRrROOF. (a) follows by integrating (2.12) from u = 1 to u = v with v > 1. To prove (b), assume that
7 =min{u : p(u) = 0} exists. Since p(u) =1 —logu for 1 < u <2, 7> 2. By (a),

0=rp(r) = [ Tlp@) >0,
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a contradiction. That p(u) is decreasing is clear from (b) and (2.12). This proves (c¢). From (2.12) and (a),

/

-1

(2.13) ) _plu—l)

pw) [,y p(v)dv
(d) For k € N, let By, = maxy<,<k/2(—p'(v)/p(v)). We have

1/v 1

By = = =1.629....
1TSS T logv  2(1 —log?2)

If k>4 and k/2 < u < (k4 1)/2 then the denominator on the right side of (2.13) is at least

/1:—11/2 p(v)dv = p(u—1) /;:UZ exp { /uv_l(logp(t))’dt} dv

u—1/2
>p(u—1) / e~ Brlv—utl) g,
u—1

plu—1)(1 —e"35x)
B ’

Using that e~ 3Bk L e 3B1 < 1/2, we infer that
By,

— e~

Byy1 < — < By (1 + 26’%3’“) .
1 5Bk

The function x(1 + 2e‘x/2) is increasing for z > 0, hence if C is large and By < Clogk then By <
(Clogk)(1+2/kC/?) < Clog(k + 1). Therefore, By, < logk and (d) follows.
Item (e) follows immediately from (a) and (c), the second part by induction on k. O

In Figure 2.3, we plot the Dickman function on a log-scale, and it is evident that p decreases rapidly. In
fact, p(u) = e~ vlogu—ulog:(2u)+0(w); goe [70], Ch. I11.5.4 for further asymptotics and proofs.

THEOREM 2.6. For alln > m > 1 we have

(2.14) p(:L)gy(n,m)gp(”“).

m+1

Consequently, for /nlogn < m < n we have
1 1
(2.15) v(n,m) = p(u) (1 +0 <uog(u+))) ) u=mn/m.
m

Remarks. Inequality (2.15) recovers Theorem 4 of [60], with a much shorter proof, and provides an
asymptotic formula for v(n,m) as long as n = o(m?/logm). When n > m?/logm, v(n,m) # p(n/m), the
asymptotic having a different shape; see [63], Theorem 2.4 or [60] for details. Thus the final conclusion is
best-possible.

PROOF. Suppose m < n < 2m. As there is at most one cycle of length > m, Lemma 1.1 implies

(2.16) v(in,m)=1- > ECi(0)=1-Hy,+ Hp,.
k=m-+1
Since
n
Hn HnL = Z k Z /k log —=1- P (E)
k=m+1 k=m+1
and

i /k+1clt/n+1(itlo n+1 717 Tl+1
e T S S\m+1) " P\ )

the bounds (2.14) hold when m < n < 2m.
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100 b o I
1020 N — Dickman function| |
10% | . -
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10788 b .........................................
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FIGURE 1. Dickman’s function from 0 < u < 15.

Now fix m > 1, let N > 2m + 1 and assume that (2.14) holds when m < n < N — 1. Using (2.11)
followed by Lemma 2.5 (a—c),

1 Nl 1 Nl ;] N-1 k1
v(N,m) = & v(k,m) > & > plh/m) > + > /k p(t/m) dt
k=N-m k=N-m k=M-—n
1/N (wimydo = [ pw)dv = p(/m)
= — p(v/m)dv = p(v)dv = p(N/m
N N—m N/m N/m—1
and
N—-1 N—-1 k
1 k+1 1 t+1
V(N.m) < + p(+1> >/ p( * 1) dt
heNom NV k=N-m " k1 m+
+1 [
m m-+41
=5 . p(v) dv
mE1
+1 [wn F1 [
m m-+1 m m+1
=N e p(v)dv—iN . p(v) dv
m-+1 m—+1
N+1
_ N+ (NALY mtd e
~ N P\t N pRY) 4o

The final integral on the right side is > —1— (—'H) and thus v(n,m) < p (Z—ﬂ) The claimed bounds
(2.14) now follow by induction on n.

Now we have
n n+1 n—m n

m m+1 mm+1)  m?
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Thus, by Lemma 2.5 (d),

n+1) n
< P (m:—l = exp /m —p’(’U)/p(’U) dv b < eO((n/mQ)log(Qu)) < p< ) O(ulog(u+1)/m)
P () s m

m+41
When y/nlogn < m < n, ulog(u+1)/m < 1 and (2.15) follows. O

Comparing Theorems 2.1 and 2.6, we immediately conclude that
(2.17) plu) < e wlosutu,

The “100 prisoners problem”

Imagine a prison holding 100 prisoners. They are offered to play a game, the reward being freedom for
all if they win; but they all must win in order for any to go free. The prisoners are numbered 1 to 100.
Inside a room are 100 boxes, and the numbers 1 through 100 are placed in these boxes in random order.
One by one, the prisoners are led into the room and allowed to open 50 boxes. If a prisoner finds his own
number in one of the boxes, he wins. The prisoners are allowed to discuss strategy before the game begins,
but then are separated and allowed no communication whatsoever (e.g., one prisoner cannot mark the boxes
indicating which number is inside). Is there a strategy that allows all of them to win with large probability?

Naively, if each prisoner chooses 50 boxes at random, then each has a 1/2 chance of winning, but there
is only a 1/2'% chance that they all win, and go free. There is a much better strategy, based on observing
that the number inside the boxes form a permutation of [100] (we can think of the boxes as lying in a row,
1st, 2nd, ...). The strategy for each prisoner number k is thus: first open the k-th box. If the number is k,
he wins. Otherwise, if box k contains the number m, next open box m. Continue in this manner until either
he finds his own number (win) or has opened 50 boxes without finding his own number (lose). Under what
conditions does prisoner k win with this strategy? He is essentially “following the cycle containing k”, and if
the cycle length is < 50 he will win. Thus, if there are no cycles of length 50 or more, then everyone wins!
The likelihood of this is A(100, 50), and by (2.16) this equals

1-— H100 + H50 ~ 0.31
Thus, the prisoners have a 31% chance of all going free.
Next we develop a recursive formula for ¢ (z,y) analogous to (2.11) and based on an idea of Hildebrand.

LEMMA 2.7. Forxz >y > 2 we have

1 T x
10:32:@%p%9(40+6)<b x>~
g <y p g
PRroOOF. We start with

U(z,y)logx = Z log(x/n) + Z Zlogp

n<x n<r pkln
PT(n)<y P*(n)<y

U(z,y) =

The first sum is < 3, (2/n)"/? < z. In the second sum, let n = mp¥, so that P*(m) < y and m < z/p.

The terms with k¥ = 1 have sum
Zlogp Z 1—Zlogp < )

Py m<z/p Py
PT(m)<y

Likewise, the terms with k > 1 contribute

ZW( k7y)logp Zx 8P « g

PSY Py
E>2 k>2
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. log x
THEOREM 2.8. Uniformly for x >y > 3 we have V(z,y) = zp(u) + O(x/logy), where u = logy.

PRroOOF. We fix y and apply an induction on z using Lemma 2.7. When y < z < /2

can have at most one prime factor > y. Thus, Mertens’ and Chebyshev’s estimates give

o =lel- ¥ |2 —ame B 140l

y<p<z p y<p<z

X X
=x(1 -1 I = .
x( 0gqy T + Ong)+O(logy> xp(u)+0<logy)

Define A(x,y) by ¥(x,y) = z(p(u) + Az, y)), so that trivially |A(z,y)| < 1. Also let

, an integer n <

A= max |A(x,y), (non-negative integers k).
y<eL2ky?

Then, for some constant ¢1, Ag < ¢1/logy. Also, for k > 1 we have
A )).

Now suppose that k& > 1 and that 2812 < 2 < 2¥y?. By Lemma 2.7,

U(e,y) = O <IOZ$) I (p (log“”/ p)) + Al/p, y)).

P logy

Ay = max (Ak_l,

max
2k—1y2<m<2ky2

By Mertens’ estimate, the part involving A is in absolute value at most

1
Aci—> %P~ 2 (0(1) + Ars logy),
10gxp<y P log x

and the part involving the Dickman function p is z/log x times

Y
/ p(u 1Ogt)dB(t), B(t) = 3" B _logt + B(t), where |E(1)] < 1.
1 p

logy o

By partial summation, the above integral is M + F, where, using Lemma 2.5 (a),

u- [ p(u IOgt)dt ~(ogy) | " p(u — w) dw = (log y)up(u) = (105 )p(u)

B logy /) t
1
ﬂ@—oyﬂﬁ><L
logy

CoT :vlogyA < ot n Ap_1x

and

Yo
F E@)||1
<<r{1§§<| ()|< +/1 tlogy

Putting these estimates together yields

v - g et N
(z,y) = @p(u) logy | logz "' logy 2

for some constant ¢y > 0. It follows that

1
Ap <max | Ap_1,=Ar_1+ e .
2 logy
Let ¢3 = max(cy,2¢2). By an easy induction, we conclude that Ay < ¢3/logy for all k, and this completes
the proof. O

Theorem 2.8 provides an asymptotic formula for ¥(z,y) as long as 1/logy = o(p(u)). By Lemma 2.5
(), this happens only for u < }giz ~. In fact, the asymptotic ¥(z,y) ~ zp(u) is true in a large range of z, y;

see [51] or [70, Ch. IIL5] for specific statements.
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2.4. Exercises

EXERCISE 2.1. Let

G=1- / % du = 0.624329988 . ..
1

G is known as the “Golomb-Dickman constant”, although it was first written down by de Bruijn.

(a) Let C* (o) denote the length of the largest cycle in 0. Show that E ,cs5, CT () ~ Gn as n — oc.
(b) Show that E , log P (n) ~ Glogz as x — occ.

EXERCISE 2.2. Define a function pz(u) by pa(u) =1 for 0 < u < 1 and

pt)=pt0+ [ P @z,

U —w
Show that pa(u) ~ ¢/u as u — oo, where ¢ = [ p(w) dw.

EXERCISE 2.3. For a permutation o € S,,, let ky(0) denote the length of the 2nd largest cycle (it may
equal the length of the largest cycle), and let k3(o) = 0 if o has only one cycle. Show that, uniformly for
1<m < nand u=n/m, that

1+ logu

EXERCISE 2.4. Let g2(n) denote the 2nd largest prime factor of an integer n (it may equal the largest
prime factor, if PT(n)?|n), and define g2(n) = 0 if n is prime. Show that, uniformly for 2 < y < x and
_ logz
~ logy’

u
1+logu)

Pa(aa(n) <) = pa(u) + 0 (118



CHAPTER 3

Integers without small prime factors and
permutations without small cycles

3.1. Permutations without small cycles

For 1 <m < n, let
Unym = Pses, (Cj(n) =0 (1 <Jj< m))
In particular, U, o = 1. Based on our heuristic model, Uy, ,, should be (for m of moderate size) about
the probability that Z; = --- = Z,, = 0, where Z; 4 Pois(1/4) and Zi,...,Z,, are independent. This
probability equals e Hm ~ % This cannot be expected to hold for large m, for example U, ,, = 1/n if

m > n/2 (permutations lacking cycles of length < n/2 must be n-cycles). A special case of Corollary 1.12
(with T'= [m] and A = 0) implies that

1
(3.1) Un’m <« —

m

uniformly for 1 < m < n. Our aim in this section is to prove strong asymptotics for Uy ,, throughout the
range 1 < m < n.
As a first attempt, we’ll use inclusion-exclusion, obtaining for any ¢ > 1 the formula

(3.2) Upm =E o1(Cppy(0) = 0) =E,, [zg:(—l)r (C[mﬂ(")) +0 ((Cﬂ(m) ] .

r=0

To evaluate the right side of (3.2) we derive a generalization of Lemma 1.1.

LEMMA 3.1. Let I C[n] and let k >0

with equality if and only if k (maxI) <n
PRrOOF. For non-negative integers x1,...,xs, k we have

<x1—|-~];—|—zt): Z H( )

ki+-+ki=k j=1
k1,..ke 20

Thus, since Cy(0) =37, ; Cr(0),

(), 5 1)

>rer kr=k rel

We apply Lemma 1.1 to the expectation on the right side, followed by the multinomial theorem, obtaining

Ci(o) 1/r H(I)*
m(fk)sz | e

kr=k r€l

TEI

43
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with equality if and only if > ; 7k, < n for all choices of the k.. This latter condition clearly holds if
k(maxI) < n. On the other hand, if k(max ) > n then there are terms with ) _, 7k, > n, e.g. taking
kmax1 = k, k. = 0 for other r. O

THEOREM 3.2. Let 1 <m < n and set w=n/m. Then

mmeﬂm+o<cwgf+”>>.

PrROOF. The bound is trivial if u < e(logm + 1), thus we may assume that u > e(logm + 1). Let
¢=|u] =|n/m] and I = [m]. For 0 < r < ¢, rmax I < n, and thus applying Lemma 3.1 to (3.2), we obtain

o l;(l)r (C[m;(o)) 4O ((Cg:]_(i‘)>> ]

-y o (),

r=0
Since /41 > e(logm+1) > eH,,, the sum equals e~ #» + O(HLF! /(£41)!). Finally, since H,, < logm+1
and (£ +1)! > ((£+1)/e)* > (u/e)" we obtain the claimed bound. O

The inclusion-exclusion identity (3.2) corresponds to the original Brun sieve technique. The bound in
Theorem 3.2 is nontrivial only for u > logm, that is, when m < n/logn. When u is large, however, the
error term is very tiny compared to the main term e~ Hm < 1/m.

When wu is bounded, the behavior of U, ,, is more complex. We will derive a recurrence for U,, ,,, in (3.6)
below, and use it to obtain an asymptotic for Uy, ,,, when u is small. We first must introduce the Buchstab
function w(u), defined recursively for v > 1 by

u—1
(3.3) w(u) = - (1<u<?2), uw(u) =1 —|—/1 w()dv (u>2).

An easy induction argument shows that w(u) is continuous, differentiable except at the point u = 2, and
satisfies 1/2 < w(u) < 1 for all v > 1. Differentiating the integral equation in (3.3) yields

wu—1) —w(u) 1

(3.4) W)= —"+—">-=—- /" W' (v) dv (u>2).

u u -1
LEMMA 3.3. We have w'(u) < 1/|u]!. Consequently, for some C € [1/2,1] we have
w(u) =C+0(1/|u]!).

PROOF. By 1/2 < w(u) < 1 for all w, (3.4) gives |w'(u)| < 1/(2u) for v > 2. By induction on k > 2 we

have
1

= k).
=1 @—kty (=W
For any u, let k = |u] < w. Then |w’(u)| < 1/k!. The second claim follows from the first and

jw'(u)] <

w(u)—w(v):/uw'(w)dw <<ﬁ (2<v<u). O

Much more is known about w(u), in fact we have w(u) =e~7+ O(1/|u]!), and w(u) = e~ changes sign
infinitely many times (Maier). We will derive such an asymptotic in a indirect way using the next Theorem.

THEOREM 3.4. Suppose that m,n are integers with 1 <m <n—1. Then

(3.5)
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=4 (140 (L)), w=fm

The second part provides an asymptotic Uy, ,, ~ w(u)/m as long as m — oo as n — 00.

and

ProOF. We follow the method of Granville [43, Theorem 2.2], beginning with an analog of the recursion
(2.11). If o € S, has no cycles of length < m, then either o is an n-cycle, or all cycles in o have length in
[m+1,n —m — 1]. Following the proof of (2.11), we start with

1 1

0ES, alo
C[m](g)zo « a cycle
m+1<|a|<n—m—1

With ¢ = |af fixed, there are (7)(¢ —1)! ways to choose o. Writing o = o3, there are (n — )W, _pm ways

to choose (. Letting k = n — £, we thus we obtain
1 1
(3.6) Unm =—+— > Uk.m-
m4+1<k<n—m—1

Ifm+1<n<2m+1, then U, ,, = 1/n and thus L < Unm < ﬁ Now fix m and suppose that

2m—+1
N > 2m + 2 and that (3.5) holds for m+ 1 <n < N — 1. By (3.6),
1 N -2m -1 N
NUym < 1 -1 <
N, + Z m+1 + m+1 m+1

m+1<k<N—-m—1

and

1 N
NUnm 2 14 2 2m+1  2m+ 1
m+1<k<N—m—1
Thus, (3.5) follows by induction on n.
The second inequality is true when 1 < w = n/m < 2 since then U, ,,, = 1/n = w(u)/m. We now
proceed by induction on N = |u] with m fixed. Let

A(n,m) = mU, », —w(n/m), Ay = L - |A(n, m)|

In particular, Ay = 0. Now suppose that N > 2 and that mN <n < m(N + 1). By (3.6),

n—m—1 n—m-—1

m 1 k 1
(3.7 mUn,m = w(n/m)+ A(n,m) = . + - Z w <m> + - Z A(k,m).
k=m+1 k=m+1
Ifm+1<k<n—m-—1, then n — k < mN, and thus the second sum on the right side is bounded in
absolute value by (n — 2m — 1)Ay. Writing « = n/m and using Euler’s summation formula together with

Lemma 3.3, the first sum equals

() 5 o(3)

k=m+1 k=m+1
:—w(u—l)—i—/ w(t/m)dt+/ t_mLth’(t/m) dt
u—1
=0(1) + m/1 w(v) dv.

By (3.3), the final integral equals uw(u) — 1, and hence

A(n,m)| < (1 - N2+1> Ay +0 (i)
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1

0.9

0.8

0.7

0.6

0.5

and thus

Tterating this gives

1
A< — (N2>22)
m

and the second claim in the theorem follows. O

Combining Theorems 3.2 and 3.4, we derive a strong asymptotic for w(u) and a strong uniform asymptotic
for U, . In Figure 3.1 is a graph of w(u) for 1 < u < 4. The rapid convergence to e~” is evident.

THEOREM 3.5. We have w(u) = e~V + O(e~#logutO(w)),

PRrROOF. In light of Lemma 3.3 it suffices to evaluate C' = lim,_,o, w(u). Let m be large, n = m?,u = m.

By Theorems 3.2 and 3.4, we have

s (10(3)) < 1 20(o (5252 )).

Taking m — oo, it follows that C = e™7. O

Th preceding argument gives a combinatorial proof of a purely analytic statement, namely that lim,,_, o w(u) =
e~ 7 (given that w is defined in (3.3)).

THEOREM 3.6. For any 1 <m <n —1 we have
Unm = e (1+ O(eiu/s)) (u=mn/m).
PrROOF. When u > 5logm, Theorem 3.2 gives
Upym = e~ (1+ O(e™"/4)).
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When u < 5logm, Theorems 3.4 and 3.5 imply
1
Un,m = M (1 + 0 <>> — e_Hm(l + O(e—u/5)). 0
m m

3.2. Integers without small prime factors

Let ®(x, z) denote the number of positive integers n < x that have no prime factor < z. Again, a simple
heuristic suggests that for small z we should have ®(z, 2) ~ z [[ (1 —1/p), and this is what we will in fact
demonstrate below. A special case of Corollary 1.15 (with A = 0) implies that

1
. o _ <z _ logz)~ @O = ¥ R
(3.8) (2,2) = #{n < w2 w(n, 2) = 0} < w(log 2) log 2 IH »)

uniformly for 2 < z < z. Here w(n, z) is the number of distinct prime factors of n that are < z.
Following what we did with permutations, we first prove a bound for ®(x,z) which is very strong for
small z and then by another method work out a bound which is good for large z.

THEOREM 3.7. Uniformly for x > 2, 2 < z < '/(*51°8:2) e have

1 log x
_ - —u/2 _ g .
CI)(JZ,Z) - l‘p|<lz (1 p) + O(ﬂfe ) u 10gZ7

PROOF. We may assume that x is sufficiently large. Following the proof of Lemma 3.2, we apply “Brun’s
pure sieve”. Let £ > 1, and apply inclusion-exclusion to obtain

1(w(n, 2) = 0) = é(—l)r (w(? 2)> +0 ((wﬁ’ ?)) '

r=0
We sum over x and use
(- X s T (G om)
—~\ : P pr : P by
n<zr p1<-<pr<z p1<-<pr<z
The totality of the O(1) terms is

¢
< Z#{d <2 w(d) =71} < 2
r=0

Let T be the set of primes < z, and let H = H(T). By Mertens’ sum estimate (0.5), H(T') = log, z + O(1).

By Theorem 1.7,
w(n, z) HH
E <z .
f+1 ¢+ 1)

ne

We get

¢
r,2)=1x -1 1 A4 H
d(z, 2) ;0( IS +O< + (£+1)!>‘

P1<--<pr<z Pre=Pr
Extending the sum on r to all non-negative integers, we have using (0.4)

r=0 pi<e<pe<z T pr@)e p<=
Now assume that ¢ > 2H. Using (0.1), we have
S 1 ©  HT A+
PBRC VDS <) =< '
r=£+1 pi<<pp<z PUPIL S0 T (t+1)
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We conclude that

O(z,2) =z ][] (1 - ;) +0 (zz +x (ffll)!) .

Pz
< 287 take ¢ = |u/5] so that ¢ > 2H if x is large enough. Then

If2<z< evlogw, equivalently v/logx < u < Tog 2

A< at/5 g xe_“/2, and
H <56H>U/5 <e W2,
(+1)! =\ w
If eviog® o < g1/(451082 %) " equivalently 4.5log, z < u < v/logz, we take £ = |1 — 1. Then
{>u—22>45logox—22>45H +2

L x/z < ze”™ and
HF! eH "' e \u-l —uy2
T <u—1> <(g3) <o
When z is large, the asymptotics of ®(x, z) are related to the Buchstab function w(u) defined in (3.3).

for large x. Here z

O

THEOREM 3.8. Uniformly for 2 < z < x we have

— 1
D(x,2) = awu) =z +0 7372 , u= 27
log 2 log” z log =
This provides an asymptotic formula ®(z,z) ~ w(u) 5 as long as z — co and z = o(z) as x — oo.
Our proof is based on a recurrence formula similar to (3.6).
LEMMA 3.9. (i) When 2 < z < o < 22 we have
Bz, ) = W =2 g (962> .
logz log T
(ii) When z > 2 and x > 2z we have
x
(o 2)0(e2) =+ 3 (ogn)®(e/p2) +0 ().

z<p<x/z
PRrROOF. When 2z < z < 22, the Prime Number Theorem gives

- oz T _aw(u) -z T
®(z,2) =1+ 7(z) 7T(z)_logfzz 1ogz+0<log2x)_ log 2 +O(10g237>7

proving (i). Here we used that w(u) = 1/u for 1 < u < 2
. We start with the fundamental theorem of arithmetic in the form

Now suppose 2 < z < /2
logz = logf + logn = logE + E log p.
n n

p¥|n

Thus,
(logz)®(x, 2z) = Z log%Jr Z Zlogp.

n<z pFln

n<x
P~ (n)>z

P~ (n)>z

S1 52

In S;, break up the summands into intervals ze 7 < n < ze' =/ for integers j > 1. Using (3.8)
. 1_]
x x

) . je
S1 < Z ]@(mel T 2) < Z log 2
jz1

1<j<log z+1

log 2
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We have
Sy =Y (logp)®(z/p", 2).

pF<a
p>z

Using (3.8) again, the terms with k > 2 contribute

T x log p T
< > (logp)—— < Yo < :
ol ptlog z logzp>zp —p zlog z
k22
p>z

The terms with k£ = 1 give, by the Prime Number Theorem,

Y. (logp)®(a/p,z)+ > logp= Ziﬂ%wﬂﬂnd+x+oﬁéz)

z<p<z/z z/z<p<z z<p<z/z
This completes the proof of (ii). O
Now we argue that Lemma 3.9 (ii) is analogous to the recurrence (3.6). Let
@ n m
Vn,m = (e .© )
en

Assuming that ®(z, z)/z is slowly varying in = and in z, we get from Lemma 3.9 (ii)

n—m log p n—m
nVn,m ~ § Vn—k,m § ~ § Vn—k,m
k=m+1 ek—1 <p<ek p k=m+1

using Mertens’ estimate (0.6).

PROOF OF THEOREM 3.8. Let zy be a sufficiently large constant. The statement is trivial if z < zy and
also it follows from (3.8) when z > x'/2, thus we may assume that zp < z < /2.

We iterate the recurrence in Lemma 3.9 (ii) in a manner similar to the way we analyzed (3.6), however
there are more delicate error terms to analyze. Define A(x, z) by

log 2

5% (e, 2) = wlu) - = + Ala, 2),

where u = igg ~. With z fixed, define
Ay = max |A(x,z)] (N=2,3,...).

z<x<zN
By Lemma 3.9 (i), we have
A < —.
E log 2z
Now suppose that N > 3 and 2V ~! < 2 < zV. Divide Lemma 3.9 (ii) by uz, obtaining
log 2 1 1 1 lo log z
s ®(z,2) = —-+0 + Z 8P (208 D(z/p,z) | .
T u ulog z ulog z I x/p
Since z/z < 1//z < 1/logz <« ngz by our assumptions on z and u, we get
1 1 1 1 1
(39  w)+A@2)=~+0 " s lmp ( (lw/n)y w7 )Y
U ulog z ulog z rse/ P log = T P

In (3.9), the summands —zp/z contribute, by the Prime Number Theorem,

2/ Z logp <

ulog z
z<p<z/z

ulog 2’
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Since x/p < z/z < 2N ~1, the summands A(z/p,z) contribute an amount which in absolute value does not
exceed
AN_1

ulog z

1 Aj
Yo P SNl (0g e — 21ogz + O(1) < (1 — 1/N)AY_,
P log

Z<p<a/z

if z is large enough, where we used Mertens’ estimate (0.6). Using (0.6), partial summation and the rapid
decay of w'(u) (Theorem 3.3), we obtain

z/z z/z
3 losr, log(z/p) :/ 1, (los(z/t) dH/ OfeViEty (1o8@/ _dt )
P log z Lt log z R log z tlogz

z<p<x/z

= (log z) /1“— w(v)dv + O(1).

Inserting all of these estimates into (3.9), we find that
1 1
1—— | A}
+( N) N_1+O(ulogz)

Ale,2)] <
Az, 2) .

1\ ., 1
- (-7 oo ()

using the recurrence (3.3) and that N — 1 < u < N. Taking a maximum over all MNlcerge

Ay < max (AN—D <1_N) No1 O <N10g2>>.

1
A} — N=2.3,...).
N<<1Og2 ( )y )

—w(u)+1+1/1u w(v) dv

N we get

Tterating this gives

From the definition of A}, we conclude that

Az, 2) <€

log z
This completes the proof. O

An unusual application of these theorems is the evaluation of the constant in the Mertens’ product
formula (0.7). It is rather straightforward to obtain a version of (0.7) where e~ is replaced by some
unspecified constant, and evaluation of the constant is not that easy.

COROLLARY 3.10. Assume a weak form of Mertens’ product formula

(3.10) 11 (1 - ;) = 10; (z > 2).

Pz

(R =R

p<z

Then

PrOOF. This proof was suggested by Granville. It is easy to check that in the proof of Theorems 3.7

and 3.8, we did not use (0.7) anywhere in the strong form. Fix z and let x = 2101°82% Then u = }ggz =

10log, z > 5log, « if z is large enough. Using (3.10) and Theorem 3.7, we have

B(a,z) = [ (1 - ;) (1 +O(e™v/? 1ogz)) —2]] (1 - ;) (14 0(1/1og" 2)) .

p<z p<z
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On the other hand, using Theorem 3.8, followed by Theorem 3.5,

o= 5 (0 (13)) - i (rv0(e)

0g z
The claim follows. 0

THEOREM 3.11. Uniformly for 2 < z < x we have
1
O(z,2) =2z H (1 - ) (1 + O(e*“/“r’)) .
P2 p
PrOOF. When u > 4.81og, z, equivalently, z < x'/48108:7 we ugse Theorem 3.7 and get
1 1
O(z,2) =2z H (1 - p) (1 + O(e /2 logz)) =z H (1 - p) (1 + O(e_“/5)) ,
Pz p<z

where we used that log z < logz < ¢*/*8. When 1 < u < 2, the claim follows from (3.8). Now suppose that
2 < u < 4.8log, x. By Theorem 3.8, followed by Mertens’ estimate (0.7), we have

(3.11) O(z,2) = ﬁg? (1 +0 (béz)) = ze'w(u) ][ (1 - ;) (1 +0 (1022» .

Pz

Now
1 u Uu

_ —u/5
logz logx — eu/48 <e

and the claim follows from Theorem 3.5. O

3.3. Exercises

EXERCISE 3.1. Show that ®(x,z) < z/log z uniformly for z > 2z > 4. Be careful with the case of
small z.

EXERCISE 3.2. Show that ¥(z,y) < xe™® uniformly for all z > y > 3, where u = }2?;

EXERCISE 3.3 (SIMILAR TO [49],EXERCISE 03). (Integers with a large smooth part). For an integer
n and y > 2 let ny be the product of all prime powers dividing n with the prime < y. Define, for y < z <z
the function

O(x,y,2) =H#{n < x:ny > z}.

(a) Show that O(z,y, z) < z O(x/a,y) + V(z,y).
z<a<z/y
Pt (a)<y

(b) Show that, for any 3 < y < z < = we have

O(z,y,2) <<:cexp{ — Ing}.

logy

EXERCISE 3.4. (a) Show that for 1 < m < n,
n—m-—1
1=v(n,m)+ Z Un—k,mv(k,m),
k=0
where v(k,m) =1if m > k.
(b) Combine (a) with Theorems 2.6 and 3.4 to deduce that

u—1
p(u) +/O p(v)w(u—v)dv =1 (u>=1).

Remark: This provides a ‘combinatorial proof’ of a purely analytic statement.






CHAPTER 4

Poisson approximation of small cycle lengths and small prime
divisors

4.1. Small cycles of permutations

Let 1 < k < n and consider the problem of modeling

Ck = (Cl(d), ey Ck(O'))
by the random vector
d o . )
Zy=(21,...,Zy), Zj=Pois(1/j).
We especially desire a good approximation when k is large, as opposed to bounded (ref. Exercise 1.1). We

express our results in terms of the Total Variational Distance dry (X,Y’) between two random variables X
and Y taking values in a discrete space (1, defined by

(4.1) dry(X,Y):=sup P(X € U) - P(Y € U).
S0)
The supremum occurs when U = {w € Q: P(X = w) > ]P(Y = w)}, hence
(4.2) dry(X,Y) =) max ( w) —P(Y =w)).
weN

Replacing U by Q\ U, we see that dpry (X,Y) = dry (Y, X).
In comparing Cj, and Zj, the space of values is ) = NE.

LEMMA 4.1. We have
k
1 —H
drv (Cr, 2k) = Z ( | jhjhj!> max (0,e= " — Uy 1),
heNg \j=1
where n’ =n'(h) =n — Z?:l jhj, and we define Uy, =0 if n’ <0 and Uy, = 1.
PROOF. From (4.2) we have
drv(Cr, Z) = Y max (O,P(Zk —h) - P(C = h)).
heNk
Clearly,
k Ny
— Ty /9"
sz e [ 012
j=1

Now fix h, write g = hy + 2hg + - -+ + khy, and consider P(Cy, = h). If g > n, then P(C;, = h) = 0. Now
suppose that g < n. Write o = 0105, where o7 is the product of the cycles of length at most k and permutes
a subset I of [n] of size g, and o9 is the product of the cycles of length greater than k and permutes [n] \ I
of size ' = n — g. By Cauchy’s formula (Theorem 1.2), applied to o1, it follows that

53
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and the lemma follows. O

THEOREM 4.2 (POISSON DISTRIBUTION OF SMALL CYCLES). Let 1 < k < n. Then
dTV(CIw Zk) <K e—n/(5k).

Proor. Consider a generic vector h = (hy, -+, hg) € N’g and let n’ = n — (hy + 2ho + -+ - + khy). If
n' > k then By Theorem 3.6,

U =~ (14 0(e™/OR) ).
If n’ < k we’ll use the trivial bound max(0, e+ — Un i) < e~ and thus for all h we have
max (O,e_H’“ — Ungk) < e Hi=n'/(5k)
Therefore, and thus

k(1/4) Jeah /(5k)

k NS
S0 (123.)'% mas (0,¢~ — Uy ) < o=/ 3 T

heNk j=1 heNk j=1
k
o3/
I ELEET0S
7j=1
< e—n/(Sk)’
using (2.1) in the last step with u = e/ and w = !/(®*), The theorem now follows from Lemma 4.1. [

Remarks. By a more sophisticated sieve method than that used to prove Theorem 3.6, see [35], it is
possible to prove that

drv (Ck, Zk) < e_f(n/k)7

where f(x) ~ xlogx as x — oo. This is the true order (the asymptotics of the logarithm of the left side), and
a result of Arratia and Tavaré [2]. Sharper bounds are known, and are expressed in terms of the Dickman
and Buchstab functions (see [63]).

We almost immediately obtain the following corollary, by grouping together integers into sets.
COROLLARY 4.3. Let k < n. Then, for any subset T C [k] and A C Ny, we have
P(Cr(0) € A) =P(Zr € A) + O(e "/ R)),
where Zp < Pois(H(T)).

PrROOF. Let U ={h e Nk :Y". . h; € A}. By Theorem 4.2,

JET
P(Cp € U) =P(Z;, € U) + O(e ™V 5R),

But P(Cy € U) = P(Cr(0) € A) and, since > jer Zj is a Poisson variable with parameter H(T'), we have

that P(Z, € U) =P(Zr € A). O

As long as k = o(n) as n — oo, the error term is o(1) and this establishes, in a very strong form, the
validity of the Poisson model for Cy.
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4.2. The Kubilius model of small prime factors of integers

We will make formal a probabilistic interpretation of various results about the distribution of integers
which have been stated in earlier sections. Consider a randomly chosen integers n € [1,z]. Such an integer
n has a canonical prime factorization as

n= H por

We regard each of the exponents v, as random varlableb (they depend on p and also on z). We compute

exactl
y == 01 (i) - [ ]) = - o (2).

the error term being relatively small when p* is small. Moreover, the variables vp are quasi-independent;
that is, the correlations are small, again provided that the primes are small. The variables v, corresponding
to large p are very dependent on each other, for example the event (v, > 0,v, > 0) is impossible if pg > x.

The model of Kubilius is a sequence of idealized random variables which remove the error terms above,
and is thus easier to compute with. For each prime p, define the random variable X,, that has domain Ny
and such that ) ) ) )

P(ka)pkpk"‘lpk<1p> (k=0,1,2,...).

Furthermore, the variables X, are all independent. If y is small compared with x, we expect that the random
vector

has distribution close to that of the random vector

V,=(vp:p<y).
Again, V, depends on x as well.
Recall the definition (4.1) of the total variation distance and the basic identity (4.2).

LEMMA 4.4. We have
1 T 1
drv(X,, V) = Y max( - <I>(,y)>, o=1I <1>
P+(m)< 2] Am < p
(m)<y Py
PROOF. (cf. Tenenbaum [68]). Fix u = (u, : p < y) and write m =[], p"». Then

e = =TT 55 (1-3) = 2

pUr p
Py Py

and

]Pz(Vy:u):i#{EEN:mﬁgac,P_(ﬂ)>y}=7q’(*ay>~ 0

Ed

The lemma follows from (4.2).

THEOREM 4.5 (KUBILIUS MODEL APPROXIMATION). Let 2 <y < z. Then

log x
drv(X,, V) < exp { - 51§gy}.

PRrROOF. Let 6 = 1/(5logy), so that 0 < § < 1/3. Let m satisfy P*(m) <y. If m < /y? then Theorem
3.11 implies that

® (%y) - %cy (1 + 0(e*51°g<f/m>)) .

For m > x/y* we’ll just use the trivial bound

max(ofg_L;@(f ))ﬁ.
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Thus, for all m we have

max (0, S _ i@ (m y)) < C—ye_élog(”’/m) =— S
m

|x] m xdmi=o’
By Lemma 4.4,
drv(X,, Vy) < Ga™® Y0 mH
Pt(m)<y
1
)

H(1+16 225*")
PLY

S 20 )

Since dlogp < dlogy = %, p® =1+ O(Slogp), and thus Mertens’ estimates (0.5) and (0.6) imply that the
final sum on p is log, y + O(1). The theorem follows. O

We next use the Kubilius model to show that prime factors have an approximate Poisson distribution.
There are two complications. First, as with permutations, large prime factors (those > x¢ for some fixed
¢ > 0) cannot be Poisson distributed because they are highly dependent on each other, and the number of
such factors is limited (trivially bounded by 1/¢). Secondly, and unlike the case of permutations, the small
prime factors also cannot be Poisson distributed (that is, as @ — o0). Take the case w(n,2), which equals
0 or 1, each with probability tending to  as 2 — oco. Likewise, for fixed ¢, w(n,t) takes only finitely many
values and thus cannot approach a Poisson limit as x — oo. Hence, in the result stated below, the Poisson
approximation reveals itself only when “intermediate prime factors” of n are dominant, that is, those in an
interval (y, z] where y — oo and logz — 0 as x — oo. For a set T of primes, denote

UT:Z]I(XP>1), Wr =Y X,
peT peT

which, in the Kubilius model, are model for w(n;T) and Q(n;T'), respectively. Since E1(X, > 1) =1/p and
EX,=1/(p—1) we have

1
(4.3) EUr = H(T), EWr =H'(T) := -1
pETp -
Define also 1
H'(T):=> -
peT

When T does not contain any small primes, the following easy result shows that Uy is well approximated
by Pois(H(T)) and Wr is well-approximated by Pois(H'(T)).

LEMMA 4.6. Let T be a finite subset of the primes, and suppose either Y = Up or' Y = Wrp. Let
H =EY, using the formulas (4.3). Let Z 4 Pois(H). Then
dTv(UT, Z) < H”(T), dTv(WT, Z) < H”(T).

PROOF. By (4.2), for any p we have

1 1 1 = (1/p)* 1
dTV(]l(Xp>1),Pois(%)) < ’1_p_e—1/p +’p_pe—1/p +Z( gj) <<?
k=2
d(XP'(l))<il ! (p%l)k*%<<1+1+oo LI
o18(——=7)) < — = = — e P- — + =
TV p> p—1 pors pk pk+1 k' p2 p2 = (pfl)k 2
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The claims now follows quickly from Exercise 4.1. For the first claim, Exercise 4.1 implies that for any set
of vectors S,
P(L(X,>1):peT) e S)=P((Pois(1/p) : pe T) € S)+ O(H"(T)).
For any k € Ny, we take S to be the set of vectors with sum k, noting that the sum of independent Pois(1/p)
variables, over p € T, is Pois(H(T)). O
THEOREM 4.7. Let T be a finite subset of the primes, and suppose either Y = Up or' Y = Wp. Let

H =EY, using the formulas (4.3). Let Z 4 Pois(H). Then
H'(T L 0<k<19H
P(Y=Fk -P(Z=k) < (D) et (’“+1+(H))
H"(T)e%%H (1.9)~* k> 1.9H.
(

ProoF. Write H” = H"(T). When k =0, P(Z = 0) = e~ and

=0 = I[ (1) =00 e+ o)

peT

since H"” < 1. The desired inequality follows.
For k > 1, we work with moment generating functions. For any complex s, (0.11) implies

(4.4) Es? = els~VH,

If Y = Up, then H = H(T), and uniformly for complex s with |s| < 2 we have
IESUT:HESMXP>1):H ( _1>

(4.5) peT peT b

— o(s=DH+O(|s=1?H") _ (s—1)H (1 + O(|s _ HQH//))
If Y = Wyp then H = H'(T) and uniformly for |s| < 1.9 we have

—1 —1 (s—1)2
ESWT=HESX”2H< > ):H<1+ + )
(4.6) peT peT p=s peT -1 (p=1Dp-s)
_ e(s—1)H—‘,—O(|s—l|2H”) _ e(s—l)H (1 + O(|S _ 1|2HH)).
Then, for any 0 < r < 1.9, (4.4), (4.5) and (4.6) imply
1 EsY —Es?
P(Y=k)-P(Z=k)=-— ¢ — " g

2mi sk+1
[s|=r

1
_ 7/ o—2miko {]E (TeQ‘m'B)Y _E(Te%ie)z} do

Tk 0

1/2 _ 9
/ |,r,e27r19 _ 1| e(rcos(Zﬂ'G)fl)H d6.
0

Now, for 0 < 6 < 1,
rcos(2m0) — 1 =1 — 1 — 2rsin®*(70) < r — 1 — 8rf?
and
|7"62’”9 - 1|2 =72 41— 2rcos(276) = (r — 1)? + 4rsin®(76) < (r — 1)% + 62,

so we obtain

or=1)H 1/2
P(Y = k)~ P(Z = k) < H"S / L[ 4 0B S g

< H”e(r 1)H< |,r,_1|2 1 )
Vi T (4 rHPR )

(4.7)
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When 1 < k < 1.9H, we take r = k/H in (4.7) and obtain, using Stirling’s formula,

HFkek—H <|k/H—1|2 1 )

PY=k) —-P(Z=k) < H" i iz e

_HHk 2 1
H": ~.
< K (’ 7|
This completes the proof when k < 1.9H.
When k > 1.9H we take r = 1.9 and the result follows in this case as well from (4.7). ]
THEOREM 4.8. Let T be a finite subset of the primes. Then
H//(T)
dpy (Up, Pois(H (T —_—
TV( T, Pois(H ( ))) < 1+ H(T)
and ")
H'(T
dry (Wr, Pois(H' (T —_
v (Wr, Pois(H'(T))) < 1+ H(T)'

PROOF. Let Y € {Ur, Wy} IfY = Up, let H = H(T) andif Y = Wy, let H = H'(T). Let Z < Pois(H).
Again, write H” = H"(T). From (4.2),

drv (Y, Z) < Z|P —~P(Y =k)|.

Consider two cases. First, if H < 2, Lemma 4.6 implies that dry(Y,Z) < H”. If H > 2, Theorem 4.7
implies that

0.9H
P(Y =k) - P(Z = k)| < H” - H"e 03H
Y PY =k -P(Z=k)|< 2(19)<<
k>1.9H k>1.9H
and also
_ Rk 1) + k —2kH + H
P(Y = H'e
I R D W =
k<1.9H
o0 oo oo
Hk 2 Hk 1
— H// —
P R
e Hk-1
DI ]
= (
H _ 1 H
= H”e_H |:e-H_ —I—eH + eﬁ — 2€H +6H:|
H//
This proves the bound when H > 2, upon noting that H'(T) < H(T). O

We can use Theorem 4.7 to deal with prime factors in an arbitrary collection of subsets, by a simple com-
binatorial device. The following is a consequence of Exercise 4.1. Here Zr, < Pois(H(T3)), and Zp,, ..., Z1,,
are independent.

COROLLARY 4.9. Let Ty,...,T,, be disjoint sets of primes. Then

m H// )
drv ((Ugy,...,Ur), (Zry, ..., Z1,) Zmale T
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Combining this Corollary with the Kubilius model (Thm. 4.5), we conclude that the “intermediate” (not
too small and not too large) prime factors of an integer are “Poisson distributed”.

THEOREM 4.10. Let 2 <y < x, and let Ty, ..., T,, be disjoint sets of primes < y. Then
m H/I _ logx
drv (W T1), .., w(n; Tn)), (Zays . Z1,,)) < Z —iel H 5+ 0 (em7%7) .

PRrROOF. Let w = (w(n;Th),...,w(n;Ty,)), U= (Up,... ,UTm) and Z = (Zp,,...,Zr, ) By the triangle
inequality for dry, which follows easily from the definition (4.1), we have

drv (w,Z) < drv (w,U) +drv(U, Z)
<drv(Vy, Xy) +drv(U, Z).
The theorem now follows by combining Theorem 4.5 with Corollary 4.9. ]
4.3. Exercises

EXERCISE 4.1. (a) Prove that if X1, ..., X,, are independent discrete random variables, and Y7,...,Y,,
are independent discrete random variables (with Y; having the same domain as X), then

drv (X1, Xom), (Y1, V) < drv (X,

(b) Let X; < Pois(};) for 1 < ] m, where 0 < A\; < 1 for each j. Also suppose that Y; is a Bernouilli
random variable, with ]P’(Y =0)=1-X;, P(Y; =1) = \; for each j. Show that

dry (X1, Xm), (Y1, Vi) < ) A2,

EXERCISE 4.2. For each j € N, let Z; be Poisson with parameter 1/j, and Z;, Zs, ... independent.
(a) Show that P(Z; < 1Vj) =e™7.
(b) Let A,, be the probability that a random ¢ € S,, has distinct cycle sizes. Prove that lim A, =e 7.
n— o0
(This is a result of Lehmer from 1972).

EXERCISE 4.3. Let 2 <y < z, and let T1,...,T,, be disjoint sets of primes < 9. Then

U HI/ _ log=
dryv (Qn:Th), ..., Qi To)), (Zrys -+, 7 <<ZmLX 3 H 5 +O<e )

where Z; = P01s(H’( ;) for each i, and Zy, ..., Z,, are independent.






CHAPTER 5

Central Limit Theorems

5.1. Gaussian approximation of Poisson variables
5.2. Central Limit Theorems for cycles

Combining Theorem 4.3 with the Central Limit Theorem for Poisson variables (Theorem 0.5 below)
establishes a Central Limit Theorem for the count of cycles whose lengths lie in an arbitrary set I C [n].

THEOREM 5.1. Let I C [n]. Uniformly for all I and any real w,

Poes, (C’](U) < H(I) —&—w@) = ®(w)+ O <M> .

H(I)

PRrROOF. Let H = H(I). We may assume that H > 100, otherwise the claim is trivial. If |w| > /3log H
then the result follows from Corollary 1.12, since the left side is thus O(1/H) = ®(w) + O(1/H) if w <

—v3logH and is 1 —O(1/H) = ®(w) + O(1/H) if w > v/3log H. Suppose now that |w| < 1/3log H, let
n

A=H H = —
+uwvH, " ’75logH

l, J=1In[m).

Because .
HI\NJ)= > - < H((m,n]NN) <loglog H + O(1)

m<k<n
kel

we have H(J) = H + O(loglog H). Thus,
loglog H
A=H(J)+w'\/H(J]), ' = +O().
() +u! VAT, = w0 (522

Let Y be a Poisson random variable with parameter H(J). Thus, by Theorem 4.3 and Proposition 0.5,

Py (Cr(0) < A) < Po(Cy(0) < A)
=P(Y < A)+O0(e /™)
= (') + O (H(J) /2 4 e7r/om)
=dw')+0 (&)
=®(w)+ 0 <10g\l/c§H)
We also have low 1T
_ 1" "o 0og
A—>blogH =H(J)+w'\/H(J), w w+0<\/ﬁ)

and it follows that

o (CJ(U)

P < 5log H and Cp\ (o) < 510gH)
=P, (C;(0) <

A—
A—>5logH),

61
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since min(/ \ J) = m > n/(5log H) implies that Cp\ ;(0) < 5log H always. Hence, by Theorem 4.3 and
Lemma 0.5,

P,(Ci(c) < A) > ®(w”) +O(1/VH)

=d(w)+0 (I%) :

The theorem follows by combining the upper and lower bounds for P(C;(o) < A). O

The special case I = [n] was established by Goncharov [42], without a specific rate of convergence.
Goncharov analyzed carefully the asymptotics of the Stirling number of the first kind, s(n,m), the absolute
value of which counts the number of permutations ¢ € S,, with C(c) = m. Since H,, = logn + O(1) and ®
has bounded derivative, we quickly arrive at the following.

THEOREM 5.2. Let n > 100 and w be real. Then

logyn
Pyes, (C(a) < logn—i-w\/logn) =®(w)+ 0 (\/%) .

PRrOOF. Letting logn + wy/logn = H,, + w'/H,,, we have

w—w <

1
Viogn'

Hence,

log H., logyn
P, (C’( logner\/logn) +O< \/}Tn)q)(w)JrO(\/m). O
The big-O term in Theorem 5.1 cannot be made smaller than 1//H(I) since Cy(o) is integer valued,
and thus the left side is constant in intervals of w of length 1//H (I), while ®'(w) > 1 if w is bounded. We
remark that when H(I) is bounded, Cy(o) is expected to have Poisson distribution with small parameter,
and this cannot be approximated by a Gaussian.
We also derive that the j-th smallest cycle of o, denoted D,;(o) (with ties allowed), also obeys the
Gaussian law, refining Theorem 1.22.

THEOREM 5.3. Uniformly for j in the range
1< j <logn —+/(logn)loglogn

and for any real w,

]P’Uesn(logD j+w\/) +O(10g\2 ))

PRrROOF. We may assume that 7 > 10 and that n is sufficiently large, the statement being trivial otherwise.
We may also assume that |w| < +/logj, since the statement for w outside this range follows from the
monotonicity of P(log D;(0) < j 4+ wv/j), as a function of w, the statement for the two points w = £+/log j

and the fact that ®(—/Togj) < 1/§/% and ®(v/Togj) = 1 — O(1/5/?).
Let k = {ejer‘/jJ, so by hypothesis,
logk <74 +/jlogj <j+ +/(logn)loglogn < logn.

Then Dj(o) < k is equivalent to C (o) = j. As Hy =logk + O(1) and VHj, = v/j + O(|w| + 1), we have

241
j—1=Hy—u\/Hg, where u:w—i—O(M).
Vi
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By Theorem 5.1,

=1—-®(—u)+0 1?}%’“)
=®(u)+ O <10g\§§j)>
Also,
w? o} ]
B(u) = B(w) + O ( \/; 1) — ®(w)+ 0 (1 g\%”)
and the proof is complete. (|

5.3. Central Limit theorems for prime factors

THEOREM 5.4 (PRIME FACTORS CLT). Suppose that T is a subset of the primes in [2,x]. For any
real w,
log(2 + H(T
P, (w(n;T) < H(T) + w\/H(T)> ~ o) 4o (e HD))
H(T)
PROOF. Let H = H(T). Assume H > 100, else the conclusion is trivial. As in the proof of Theorem
5.1, the conclusion in the case |w| > v/3log H follows from Theorem 1.13 and Proposition 0.3.
Suppose now that |w| < v/3log H, let

A=H+wVH, y = g/ (Glog H) J=TnNI[2,y].

Because

H(T\J)< Y =<loglogH +0(1)

y<psz

we have H(J) = H + O(loglog H). Thus,
log logH)

A=H(J)+w'\/H(J), w'erO( e

Let Y be a Poisson random variable with parameter H(J). Thus, by Theorem 4.10 and Proposition 0.5,
Py(w(n;T) < A) < Pp(w(n; J) < A)
=P(Y < A)+O(1/H)
1

awnio()

wro\Um
log logH)
=0(w)+0 | —F——).
w+o (22

We also have

A—5logH = H(J) +w’VH(), w' =w+0 <1°gH>

vVH

and it follows that

Po(w(n;T) < A) 2 Py(w(n;J) < A—5log H and w(n; T\ J) < 5log H)
P, (w(n;J) < A—5log H),

8
—~
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since min(T"\ J) > y implies that w(n; T\ J) < 5log H always. Hence, by Theorem 4.10 and Lemma 0.5,
P, (w(n; T) < A) > ®(w") + O(1/VH)

= ®(w)+ 0 <1°gH> .

VH
The theorem follows by combining the upper and lower bounds for P(w(n; T) < A).
O

We remark that an error term H (T)_l/ 2 is best possible; in fact, the erro term may be replaced by
an asymptotic expansion in powers of H (T)*l/ 2: this is a consequence of a general theory of CLT-type
expansions for sums of random variables; see [41].

As with cycles of permutations, we may extend this to handle the distribution of all prime factors of
integers, or any function w(n,T) where the large prime factors contribute ‘negligibly’. The following is a
quantitative version of the famous theorem of Erdgs and Kac [30].

THEOREM 5.5 (CLT FOR ALL PRIME FACTORS). For any real w,

P, (w(n) < logy w + w\/@) = ®(w)+0 (10‘3395) .

(logy )1/2
PROOF. Let P be the set of all primes < x, H = H(P), and
log2z+w\/@:H+w/\/ﬁ.
Since H = log, z + O(1), we have w — w’ < (log, #)~*/2. Thus, by Theorem 5.4,

P, (w(n) < logy x + w\/@) = o(w) + 0 <IO§{H> = d(w)+ 0 ((log?’m) . O

logy z)1/2

An error term of O((logy 2)~%/2) in Theorem 5.5 is best possible (cf. work of Rényi-Turan, Delange and
Kubilius in the late 1950s/early 1960s).

We also derive that the j-th smallest distinct prime factor of n, denoted p;(n), also obeys the Gaussian
law, refining Theorem 1.21.

THEOREM 5.6. Uniformly for j in the range
1< j<logyz — +/(logy z) logg x

and for any real w, we have

P (1o i) < 5+ wy/7) = 2w +0 ()

A version of this, without a rate of convergence, was proved by Galambos [40].

5.4. Exercises

EXERCISE 5.1. Prove the following variant of Theorem 5.4. Suppose that T is a subset of the primes
in [2, z]. For any real w,

P, (Q(n;T) < H'(T) er\/m) — ®(w)+ 0 <M>

H'(T)

EXERCISE 5.2. Prove Theorem 5.6.
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EXERCISE 5.3. (a) Let T7,T» be disjoint sets of primes < x. Show that, uniformly for all real wq, ws,
P, (w(n; 7)) < H(TY) + wiVH(TY), w(n; Ty) < H(Th) + ws H(Tl)) — &(w1) P (ws)+

<log(2 + H(Ty)) n log(2 + H(T2))>

VvV H(Th) VH(Tz)

(b) Let T} denote the set of primes < = that are 1 mod 4, and let T denote the set of primes < x that
are 3 mod 4. Show that

logs x
P, ( w(n;T1) < Llogy x4+ wiy/ 2 logy z,w(n; Th) < L logy x4+ way/ 2 lo m)szw P(wy)4+0 | —=2=—|.
o (4073) < Fromaa b om0 72) < Hlomaa 4wy loma ) = Bun)0(a) 0 | T

EXERCISE 5.4. (Galambos, 1976 [40]). Fix ¢ > 0 and z € R. Show that if j = j(z) — o0 as & — 0
and j(z) < (1 —€)log, z, then
P, (logy pj+1(n) —logy pj(n) < z) —1—e”

EXERCISE 5.5. Fix ¢ > 0 and z € R. Show that if j = j(n) — oo as n — oo and j(n) < (1 —¢)logn,
then

z

(x — 0).

]P’gegn(log Djti(o) —logDj(o) < z) —1—-e7 (n — o00).
This matches the spacing distribution of points in a Poisson process.
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CHAPTER 7

The concentration of divisors of integers and permutations

7.1. Concentration of divisors

Erdds conjectured [26] in 1948 that almost all integers have two divisors d and d’ with d < d’ < 2d.
This may seem counterintuitive, given that we have already shown (cf. Theorem 1.21) that a typical integer
has about 27 divisors less than e, and hence the k-th smallest divisor of a typical integer, for k large, is
about exp{k1/1°g2}. Hence, one may be led to believe that dy41/di — oo for a typical n, as long as k — oo
(and 7(n) — k — oo by symmetry). This, however, is faulty reasoning, as (i) as we see in Theorem 5.6,
there is a very large “normal” range of deviation for each prime p;(n), on a loglog-scale; however having two
close prime factors is genuinely rare (see Exercise 1.5). Also, (ii) divisors form from combinations of prime
factors in complicated ways, which lack the “independence” of prime divisors. Erdds proved [26] that the set
{n € N: 3d,d'|n with d < d’ < 2d} has asymptotic density, say 6. Note that § > 1/6 because 2 < 3 < 2-2.
The question whether 6 = 1 would remain open for another 36 years.

Working heuristic: Assume that the set {log(d’'/d) : dd'|n,(d,d’) = 1} C [~logn,logn| is well-
distributed for a typical integer n. Since #{(d,d’) : dd'|n, (d,d’) = 1} > 3(")| we expect that

dd'|n: (d.d) = 1,|log(d'/d)| < o}| ~ 3¢ 7
[dd s (d. ) = 1. log(d d)| < o} ~ 5 L

The right hand side above is at least 1 for o > (logn)3~“(™ = (logn)' 1983 = o(1).
Maier and Tenenbaum proved that this heuristic is in fact close to the truth.

THEOREM 7.1 (MAIER, TENENBAUM, 1984 [57]). Fize > 0. Then almost all integers n have
two divisors d and d' such that
d<d <d(1+ (logn)'~'o83+e),

It is possible to show more, that for almost all n there are intervals (y, ey] containing many divisors of
n. We define the Erd&s-Hooley A-function

A(n) := m?x#{dm,logd € (t,t+ 1]},

that is to say the maximum number of divisors n has in any interval of logarithmic length 1. Its normal
order (almost sure behavior) has proven quite mysterious. Work on the distibution of A(n) began with Erdés
[20], Erdds and Nicolas [22, 23| and Hooley [52] in the 1970s. Further work on the normal and average
behavior of A(n) can be found in works of Tenenbaum [66, 67], Hall and Tenenbaum [46, 47, 48], Maier
and Tenenbaum [57, 58, 59|, and most recently Ford, Green and Koukoulopoulos [38]. See also [49, Ch.
5,6,7]. Tenenbaum’s survey paper [69, p. 652-658] includes a history of the function A(n) and description
of many applications in number theory.

The best bounds for A(n) for “normal” n currently known were obtained in papers of la Bretéche and
Tenenbaum [11] (upper bound) and Ford, Green and Koukoulopoulos [38] (lower bound), each improving
upon earlier bounds of Maier and Tenenbaum [59]. For almost all n we have

(7.1) (logy )"~ < A(n) < (logy )" W,

where 7 = 0.35332277270132346711... is a specific constant, and ' = (log2)/(log2 + 1/log2 — 1) =
0.610249.. ..

69
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In this section, we prove a weaker lower bound, recovering the bound proved by Maier and Tenenbaum
[57] in 1984.

THEOREM 7.2. Fiz e > 0. For almost all n we have A(n) > (loglogn)™ ¢, where

log 2
M= ——F—
log (et

The same argument will provide a measure of the concentration of divisors of random permutations.

= 0.2875404895 . ..

THEOREM 7.3. For a permutation o on S, denote by
A(o) := mfux#{ﬂa Sl =1}
Then, for all but o(n!) of the permutations o € S,,, we have
A(o) = (logn)m—oW),

Here the terms o(1) refer to functions that — 0 as n — oo.

7.2. A random model of prime factors and cycle lengths

As we have seen by Theorem 4.2, the number of cycles of size i in a random permutation is well-
approximated by a Pois(1/i) variable. Also, by Theorem 4.10, w(n;T) is well approximated by Pois(H (T))
for a set T of primes which are < 2°(") and not "too thin”. In particular, if i is much larger than K and T
is the set of primes in (e//% e(+1)/K] then by Mertens’ Theorem (0.5), H(T) ~ 1/i and hence w(n;T) is
well-approximate by Pois(1/7). In turn, when i is large, by Exercise 4.1 (b), Pois(1/4) is well-approximated
by a Bernouilli random variable Y with P(Y = 1) = 1/i. This motivates the following random model.

DEFINITION 7.4. We define A to be the random set of positive integers such that P(i € A) = 1/i for
each 7, and the events i € A are independent for different values of i. That is, if Y1,Y5, ... are independent
Bernouilli random variables with P(Y; = 1) = 1/i for each i, then A = {i: Y; = 1}.

The property that an integer has k close divisors can be modeled by the event that A has k equal subset
sums.

DEFINITION 7.5. Let k > 2 be an integer. Let 8 be the supremum of all exponents ¢ < 1 for which

the following is true with probability — 1 as v — oo: there are distinct sets Ay, -+, A C AN [v¢,v] with
Sam= Y
ac€Ay ac€Ay

It is not a priori obvious that ) exists. We will establish this later in Theorem 7.9. In particular, we
have 0 < By < 1/10 for all k.
Define

(7.2) Ck log &

- log(1/B)
THEOREM 7.6 ([38]). Fiz k > 2 and € > 0. For almost every positive integer n, we have
A(n) > (loglogn)* <.

THEOREM 7.7 ([38]). Fiz k > 2 and € > 0. Then, for all but 0,—0(n!) of the permutations o € Sy,
we have

A(o) > (logn)® ¢,
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We also prove a more general version of Theorem 7.1. Define aj be the supremum of all real numbers
a such that for almost every n € N, n has k divisors dy < -+ < dj, with di < di(1 + (logn)~%). In 1964,
Erdés [19] conjectured that oy = log3 — 1, and this was confirmed by Erdés and Hall [21] (upper bound)
and Maier and Tenenbaum [57] (lower bound). Maier and Tenenbaum [59] showed that

log 2
k+1

ag < (k= 3)

and (this is not stated explicitly in [59])

(log3 — 1)m3m-1
Qg =

(3log3 — 1)m~1
See also [69, p. 655-656]'. In particular, it is not known if a3 > a4, although Tenenbaum [69] conjectures
that the sequence (ay)g>2 is strictly decreasing. Ford, Green and Koukoulopoulos connected ay to the
constant (8 from the random model.

It is easy to see that for any k > 2, ar < ag < 1. Indeed, oy < g is obvious. Let § = (log :z:)flfE for

arbitrary fixed ¢ > 0. If n has two divisors d,d’ with d < d’ < d(1 + 6), then WLOG there exist two such
divisors with (d,d’) = 1, hence dd'|n. Thus, the number of n < z divisible by two such divisors is at most

Z Z %éx Z g<<(5xloga::0(x)

1/6<d< /T d<d'<d(1+5) 1/6<d</T

(7.3) (2™t < k< 2™ meN).

as x — oo. This proves as < 1.
THEOREM 7.8 ([38]). For allk > 2, oy = Bi/(1 — B).

The authors in [38] conjecture the corresponding upper bound oy < B;/(1 — Bx). The methods of [38]
allow one to compute (i for any k using a finite procedure. In particular, we have

log3 —1
By = B2 = L .02616218797316965133 . ..
log 3 + £
and oo 3
Bs = Og— = 0.01295186091360511918 .
log3+ + &A
where
¢ - log2 —log(e — 1) B log2 —log(e — 1)
B log(3/2) ’ ~ 1+log2—log(e —1) —log(1 +21-¢)"

In [38] it is also proved that

sup (x = n = 0.3533227727 . ..
k>2

which, combined with Theorem 7.6, gives the lower bound in (7.1). The authors of [38] conjecture that
lim supy,_, . ¢x = 1. Most of the paper [38] is devoted to relating fj to a certain combinatorial optimization
problem, which grows very complex as k increases.

In these notes we will concentrate on the easiest case k = 2 and prove

= 0.0897607 ... and, for any k > 2
s |
6!@ 2 52 fos 2 .
Trivially, 8 < B2 for all k. Thus, we see that 8y exists for all k > 2 and 0 < 8 < B2 < 1/11 for all k.
Combining Theorem 7.9 with Theorems 7.6 and 7.7 gives Theorems 7.2 and 7.3. Also, combining
Theorems 7.8 and 7.9 gives Theorem 7.1.
It remains to prove Theorems 7.6, 7.7, 7.8, and 7.9.

THEOREM 7.9. We have 5 =1 — logS

IThe factor 3m~1 is missing in the stated lower bounds for ay in [69].
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Further Remarks. The average order of A(n) is also not precisely known. Prior to 2022, the best

known bounds were

1

loglogx <« — Z A(n) < ecVis2zlogs @
x
n<x

for some ¢ > 0, proved in the 1980s. The lower bound is due to Hall and Tenenbaum (see [49, Theorem 60])
and the upper bound is from Tenenbaum [66] (see also [49, Theorem 70]). In 2023, Koukoulopoulos and
Tao greatly improved the upper bound to O((log, x)''/*), which was refined by la Bretéche and Tenenbaum
[12] to O((logy 2)%/2). The lower bound was improved by Ford, Koukoulopoulos and Tao [39] in 2024 to
(log, ) t°(M) | Tt remains to determine the correct exponent on log, .

7.3. Proof of Theorems 7.6, 7.7, and 7.8

In this section we assume Theorem 7.9 and deduce Theorems 7.6, 7.7, and 7.8. In particular, 0 < 8 <
1/10 for all k.

We begin with a simple combinatorial argument, first used in a related context in the work of Maier-
Tenenbaum [57], which shows how to use equal subsums in multiple intervals (u® u] to create many more
common subsums in A. For any finite subset S of positive integers, denote by XS the sum of the elements
of S.

LEMMA 7.10. Let k > 1 be an integer and fiz e > 0. Let u,v be parameters with logu < (log U)O(l) and
u — 00 as v — 00. Then, with probability — 1 as v — oo, there are distinct Ay,..., Ay C AN (u,v] with
YA = =%Ay and M > (logv)*k—=.

Proor. Fix d € (0, i), depending on ¢, set « := B, — 0 and assume that v is sufficiently large in terms
of €,4. Set

{log log v — log log uJ
m =
—log «

and consider the intervals J; := (vo‘i+1 , U"‘i], i=0,1,...,m—1. Due to the choice of m, these all lie in (u, v].
For each i € {0,1,...,m—1}, let E; be the event that there are distinct A4; 1,...,A4;, C J; with equal sums.
Then, by the definition of Sy, if v is large enough then P(E;) > 1 — §, uniformly in i. These events FE; are
all independent. By the binomial tails bound (Lemma 0.6), the probability that at most (1 — 2§)m of the
events F; occur is at most

Z (W.L)(Sj(l —0)m I < exp{ - m(2510g2 + (1 —29)log (11_255> ) }
ssm<j<m N -

= exp{ —m(26log2— &+ 0(52))}

<4

if § is small enough and m large enough. Suppose we are in the complementary event, so that E; occurs for
i € I, where |I| > (1 —26)m. Then there are numbers s;, ¢ € I, and sets A; 1,...,A; x C J; all with sum s;.
It is now clear that for each j = {j; : i € I'} € [k]!, the set

By = A,
el

lies in (u,v] and has sum >, _, s;. Moreover, these sets are distinct. There are M = k!l choices for j and

iel

logv

(1-26)(log k) /(— log ax)
M > k(1725)m > k*l )
log u
Recall the definition (7.2) of (. By our assumption on w, and if § is small enough, the right side is
> (logv)%* ¢, as required. O
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LEMMA 7.11. Let x be a large parameter, suppose that
(7.4) 1< K < (logz)'/?,

and let I = (u,v] NN, where

(7.5) u=|100K (log, #)2|, v = {Klogl’J 1

5logs x
Fori €1, let T; be the set of primes in (ei/K, e(”l)/K], and define the random set
B = {iec (u,v] :w(n;T;) > 1}.
Uniformly for any collection & of subsets of I, we have
PANIe #)=P,(Be )+ 0(1/log, ).

PROOF. Foru < i< v, letw; =13 € B) =1L wn;T;) > 1), P, 4 Pois(H(T;)) (these being independent

for different i) and let Z; = 1(P; > 1). Each T; is contained in [logz, ], where y = x'/51°¢s*. Hence, by
Theorem 4.10 and (7.5),
1
d Z) H'(T, .
Tv(w Z) < logy Z log2;v
By the strong form of Mertens’ estimate (0.5),
i+ 1 1 1/2 1 1
= () - ) o) = o)
(T3) = log { — ogK+0( )= +0(5
Hence, if Y; is a Bernouilli variable with P(Y; = 1) =1/i =P(i € A), then by Exercise 4.1 (b),
drv(Z,Y) Z.,Y;) -
v ( <Y drvl < Z < log p
i€l i€l
By the triangle inequality,
drv(w,Y) < dry(w,Z) +drv(Z2,Y) <
logy
and the claim follows. O

PROOF OF THEOREM 7.6. Fix € > 0, let = be large, let K = (log, z)? and define u,v by (7.5). Define
B and sets T; as in Lemma 7.11. Throughout the proof, o(1) means a function — 0 as z — oo. By
Lemma 7.10, with probability 1 — o(1), there are distinct sets Ay, ..., Ay of AN (u,v] with equal sums and
M > (log, x)°*~¢. We also have that with probability 1 — o(1), |A N (u,v]| < 2logv. Indeed, by Markov’s
inequality,

P(JA N (u,v]] > 2logv) = P(2AANWI 5 92logv)y
< ,U—log4E 2|Aﬂ(u,v]|

~log4 H <1+ >

j=u+1
= (v/u)v_1°g4 =o0(1) (v— ).

Let F' be the event that A N (u,v] has at most 2log v elements and has M distinct subsets with equal sums.
By the above discussion, P(F') = 1+ o(1). By Lemma 7.11, the corresponding event F’ for the random set
B also holds with probability 1 — o(1); that is, F’ is the event that |B N (u,v]| < 2logv and that there are



74 7. THE CONCENTRATION OF DIVISORS OF INTEGERS AND PERMUTATIONS

distinct subsets By, ..., By of B with equal sums. If we are in the event I then n is divisible by [],cg Pb,
where py € T}, for each b € B. Let d; = HbeBipb for each : < M. For 1 <1 < j < M we have

B;| + |B; 1
|logd; —logd,;| = ‘ Z log pp — Z logpb’ < L}{'JM—E’ Z b— Z b‘
beB; beB; beB; beB;

K K logy
Thus, there are M divisors d; of n whose logarithms all lie in a single interval of length O(1/log, z) < 1. It
follows that P, (A(n) = M) =1 — o(1), as required for Theorem 7.6. O

PROOF OF THEOREM 7.7. Fix € > 0. Let v = logn and v = n/logn. For each j, let Z; < Pois(1/7),
with Zi, Zs, ... independent. For a random permutation o € S,, let C = {j : C;(c) > 1}, and define the

random set A = {j : Z; > 1}. By Theorem 4.2, Exercise 4.1 (b), and the triangle inequality, we have
dry (AN (u,v],CN (u,0]) < dpy (AN (u, 0], AN (u,0]) + dry (AN (u, 0], C N (u,0))
=o(1)
as n — co. By Lemma 7.10, with probability — 1 as n — oo, A N (u,v] has M distinct subsets Ay, ..., Ay

with equal sums, where M > (logv)%*~¢. Hence, C has distinct subsets S, ..., Sy with equal sums with
probability — 1 as n — oco. Each subset S; corresponds to a distinct divisor of o, the size of the divisor
being the sum of elements of S;. As € > 0 is arbitrary, the result follows. O
PROOF OF THEOREM 7.8. Fix 0 < ¢ < 1?’%]“, so that ¢ < 1/10. Let z be large and set K = (logz)°.
Define u, v by (7.5), let D = v and define ¢’ by D¢ = u. By assumption,
c
/
~ —
¢~ (x — 0)

and therefore there is a § > 0 so that ¢’ < B — § for sufficiently large z. Let n be a random integer chosen
uniformly in [1, z]. With probability — 1 as  — oo, w(n) < 2log, « (e.g., Theorem 1.11). By the definition
of Br and Lemma 7.11, with probability 1 — o(1), the set B defined in that Lemma has & distinct subsets
By, ..., B with equal sums. For each b € B, let p, be a prime factor of n lying in T}. Let d; = HbeBi Db,

for 1 < i < k. We have
B;| + |B; 4log, x
’ZIOng_ZIngb’<| |K| il Alogs

beB; beB; (IOg x)c
Thus,
) log, x ) log, x
max(d;) < min(d;) exp {O ((logzx)c> } = min(d,) (1 +0 <(10g2$)c>> .
Since ¢ is arbitrary subject to ¢ < 8 /(1 — Bk), we conclude that ay > Bi/(1 — Br). ]

It remains to prove Theorem 7.9, which we accomplish in the next section.

7.4. Proof of Theorem 7.9

Our proof use the method introduced by Maier and Tenenbaum in [57], adapted to the random set A.
This can be thought of as a ‘global-to-local’ principle, where the local behavior of divisor ratios is deduced
from a result about the global distribution of ratios. A similar principle will be utilized in the study of
integers with a divisor in a given interval.

It is easy to see the claimed lower bound on 3 given that (3, exists, following the idea in Lemma 7.10.
Indeed, fix very small ¢ > 0 and m € N, and set « = S5 —e. Let D be large and set I, = (D“l,D“kl]
for 1 < 9 < m. By the definition of f,, with probability — 1 as D — oo there are distinct sets 4; ; € I;,
1<i<m, 1< < 2such that

EAi’l = ZAZ"Q (1 < ) < m)



7.4. Proof of Theorem 7.9 75

It follows that the 2™ sets By = Ji~, Ai j,, where j = (j1,...,Jm) € {1,2}™, all have equal sums. It follows
that Bom > ™. As ¢ is arbitrary, fom > 557, The claim now follows from the obvious fact that (8;)52, is a
decreasing sequence (k 4+ 1 equal subset sums implies k equal subset sums).

It thus remains to establish the value of 35. First, we show that |A N I| ~ H(I) with high probability.

LEMMA 7.12. Let I be a finite set of positive integers, and 1 < 0 < /H(I). Then

]P(||A NIl H(I)| >0 H(I)) < 2030,
PROOF. Let H = H(I). By hypothesis, H > 1. For any A > 0 we have
A A-1 _
ENAM =TT (14 5= ) <1
. J
JeI
Take A = 1+ 6/vH. Then

PIANT > H + 9\/5) < E}\|1AOI\—H—9\/H
CATHAOVHM-DH _ =Q0) ¢ =307

using (0.4) at the last step. Similarly, if Ao = 1 — 0/ H then
P(|ANT| < H — 0VH) < ENAITHHOVE  0=000) ¢ o=50%, O
LEMMA 7.13. Given 1 < C < D, ¥ >1 and 0 < e < 1, the probability that
’#(A N (B, D)) — log(D/B)‘ <elog(D/B)  (C < B<De?)

is > 1 — O (e~ /3wy,
PROOF. The probability in question is at least 1 minus the probability that
(7.6) ‘#Am(De*k,D] fk’ > ek —2

for some k € N with ¢ — 1 < k < log D, by the monotonicity of #A N (B, D] as a function of B. Since
|H(NN (e7*D, D]) — k| < 1, by Lemma 7.12 with § = ck/2 + O(k~1/?), the probability that (7.6) holds is
O(e=3<"%). Summing on k gives the lemma. O

To establish the lower bound on B3, we first analyze the global distribution of divisor ratios. For
1 < C < D define the random set

AC,D) = {S41 —S4;: 4 C AN(C, D], Ay C AN (C, D], Ay 0 Ay = 0, 4y # 0, 4, # 0},
where XA is the sum of the elements of A.
LEMMA 7.14. Fix € satisfying
O<e< L

200"
Suppose that 1 < C < D and

C < D' e,
For any 10 < £ < log D, with probability 1 — O.(1/log€) we have
#XC,D) > D/¢ and L(ANIL,D]) <&D.
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PRrROOF. We may assume that £ > e?°, else the lemma is trivial. Firstly, EX(A N [1, D]) = D, hence by
Markov’s inequality,

—_

(7.7) P(S(AN[, D)) > €D) < ¢
We will use a second moment argument to show that #A(C, D) > D/¢ with probability 1 — O.(1/logé).
Let A’ := AN (C, D] and let V denote the number of quadruples (A1, Az, A3, A4) with each A; a nonempty
subset of A/, AN Ay = A3N A, =0 and

(7.8) YA — YAy =3¥A; - YA,
Let ¢ = 10%5 and let E be the event that

|AN(B,D)| > (1—¢)log(D/B) (C < B<De™?).
Event F clearly implies that

(7.9) IAN(B,D)| > (1—¢)log(D/B)—¢  (C<B<D).
Also, since log(D/C) > (@ +¢)log D, event E implies
(710) 3|A’| > 3(175) log(D/C) > D1+0.08¢ > IOOD/g

if D is large enough.
Our main task will be to show that
32|A/|

2D
Assuming event F and that V < £(321A°1)/(2D), let

gm = #{(A1,A2) 0 A A CA D# A3 CA A NA =0,34; — Ay = m}.
In this notation, V =" ¢% and A(C, D) = {m: g,,, > 0}. By Cauchy’s inequality,

(X128 1) = (3g,) < #AC.D) Y = #MC.D) V.

(7.11) IP’(V <& and E) =1-0.(1/log¢).

The lemma now follows from (7.11), since (314'1 — 2/A"1+1 1 1)2 > 132471 1y (7.10), and so the above implies
that #\(C, D) > 13241V > D/¢.
Lemma 7.13 implies that E fails with probability <. e~(1/3"% «_1/log&. Now assume event E and

consider the quantity V. We first separate off those solutions of (7.8) with A; = As and Ay = A,. Thus,
using (7.10) again,
g 32\A’|

7.12 vl pyr g

where V* counts solutions with A; # Az or Ay # A4. Our next task is to show that
V*I(E 1/2
(7.13) T:=E (U) < 5—

TV

32la7] D
Assuming (7.13), Markov’s inequality gives
§ 32\A’|

P(V*>Z' D

T _
andE) Sw<<f 1/2,

which implies (7.11), as required.
It remains to prove (7.13). Assuming F, consider solutions of (7.8) with Ay # Az or Ay # A4. Elements
in A1 N A3 and in As N A4 cancel each other. Let n* be the largest uncancelled element, and write

A'=QU{n*}u@’, maxQ <n* <minQ’.
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In particular, all elements of @’ cancel out in (7.8), that is,

(7.14) SANQU{n'}) —X4:N(QU{n*}) =3A3N(QU{n"}) —ZA, N (QU{n"}).
Also, by (7.9), if M = max @ then
(7.15) Q| =]AN(M,D]|—1> (1—¢)log(D/M) - —1=: k(M).

Given @), the intersections A; N Q for 1 < i < 4, and one of the 6 possibilities for which sets A; contain
n* (namely n* may lie in a single set A;, or in A; and A4 or in Ay and As), the element n* is uniquely
determined by (7.14). Also, given M, the sets AN (C, M], AN(M,n*] and AN (n*, D] are independent. We
will bound T as follows:

e Fix M € (C,D] and Q C (C, M] with M € @Q; compute P(A N (C, M] = Q;

e Fix the sets 4; NQ,i=1,2,3,4;

e Fix one of the 6 possibilities for which sets A; contain n*. Then n* is either uniquely determined
or doesn’t exist (e.g. because the unique value from (7.14) is < M). So, given M,(Q and the
intersections A; N Q, 1 < i < 4, there are at most six values of n* > M, each a function of M, Q
and the sets A; N Q. For each, estimate P(A N (M, n*] = {n*};

e Fix Q' C (n*, D] for which (7.15) holds; compute P(A N (n*, D] = Q’;

e With @’ fixed, there are then 3/9'1 ways to form the sets 4; N Q’, 1 < i < 4, namely each element
of @ lies in A; N As, or in As N Ay or neither (it cannot be in both since Aj, A5 are disjoint).

e By (7.15), we have
31Q’| 1 1

321A71 T 32+2(Q[+|Q’| < 32+k(M)+2|Q| "

Following this process, we have

1 P(AN(C,M] = " X

C<M<D QC(C,M] A1NQ,...,AsNQ n*
MeQ

x > PAn(n",D]=Q).
Q'C(n",D]
Q' |=k(M)
The inner sum over Q' is clearly < 1. For each n*,
1 1
— < —.
n* "~ M

Also, with Q fixed there are 3219l ways to choose 4; N Q,..., A4 NQ, since A; N Ay = A3 N Ay = 0. Thus,

P(AN (M, 0] = {n*}) <

6
T'< Z M - 3k(M)+2 Z ]P’(Aﬂ (CaM] = Q)-
C<M<D QC(C,M]
MeQ
The inner sum on @ equals P(M € A) = 1/M. Recalling (7.15), we see that
1
(
r<s Z M2 (D/M)(l—s) log 3
C<M<D
_ 3¢D7(17€) log 3 Z M(lfs) log 3—2
C<M<D

Y €%10g3 51/2
- = < -
<D~ "D D

as required for (7.13). This completes the proof of the lemma. |
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PROOF THAT (3> > 1 log3 We use a device from [57] to build up a solution of XA; = X As, starting
with Lemma 7.14. Fix € € (0, 55), let N be large and let ¢ = £(N) = logy N, let Dy = N1~ and

Dj = Dy(3¢)7 for j > 1. Let C = D0 T and put \; = A(C, D;) for j > 0. Let &; be the event that
0 ¢ Aj, and let & be the event that &; holds and also that [Aj] = Dj/§ and X(A N (C,D;]) < £€D;. By
Lemma 7.14,

(7.16) 0<PE —PE <. 1/logé.

Let H; be the event that there are integers n,n’ € A with £D; <n <n’ < 3(D; and n—n’ € );, and define
Fj=E&; AN*Mj. In the event F;, we have 0 € \; 1, since there are distinct Ay, A in (C, D;] N A with

EAl _ZAQ :n—n’,

and hence
YA +n/ =%A; +n.
Therefore,
P& <PE —PF;
With A N (C, D;] fixed such that £ holds, we have \; C [~£D;,§D;] and therefore

PH; > Y > P(AN(ED;,3¢D;] = {n,n+m})
meX; &D;<n<26D;
m>0

1 ( 1>
SDOND DR | (O
mel; &£D;<n<2¢D; n(n +m) £D; <h<3¢D; h
m>0 h#n,h#n+m

1

> Z Z n(n+m)

meX; £D;<n<2¢D;
m>0
s il o
£D; 52

It follows that
PF; =PEP(F;|E) > E°PE;.
Recalling (7.16), we conclude that for some constants ¢ > 0 and ¢’ > 0, which depend only on ¢,
I

PEip1 KPE — c€°PE) = (1 — c/E))PE; +— §§2

Iterating this, starting with P&y < 1, gives

; de = d
PE; < (1 —¢/€2) + 1—c/eHM < (1—¢/&%)
Taking J = L§3J, we conclude that PE; < 1/logé. Since D; < N, it follows that with probability
1 —0.(1/1ogg), there are distinct sets Ay, A2 C AN (C, N] with ¥A4; = ¥As. As € > 0 is arbitrary, this

proves that
1

>1—-—. |
Pz log 3

PROOF OF THE UPPER BOUND (3, < 1 — @. Fix ¢ > 0 small, let N be large and put C' = N~ s te,
It suffices to show that with probability — 0 as N — oo, A N (C, N] has two disjoint, nomempty subsets
with equal sums. Let E be the event that

(7.17) |AN(C,B]| < log(B/C) + glogN (C < B<N).
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If N is large enough, this occurs if we have
|AN(C,B]| < (1+4+¢/4)log(B/C) (ClogN < B N).
By Lemma 7.13 with ¢ = loglog N, PE = o(1) as N — oo. The probability that there exist distinct

nonempty sets Ay, Ay € AN (C, N] with $A; = XA, is at most P(E) +E S-1(E), where S is the number of
pairs Aj, As of distinct subsets of A N (C, N] with equal sums. For counting S, WLOG let M = max A; >

max Ay, A} = A1 \ {M} and M’ = max(A] U Az). Then
M+ XA =X A,.
Hence, given A} and As, M is unique determined (if it exists; it must also satisfy M > M'). Also, with M’
fixed, (7.17) implies that
|AN(C, M')| < log(M'/C) + glogN = k(M").
Then
ES-L(E)<2 Y > PAn(CM]=4) Y P(M:=3XA;-3XA € An (M N)).
C<M'SN A'C(C,M') Al A;CA

M eA’ Al As=0
|A"[<k(M")
The innermost probability is ﬁ < ﬁ7 while the number of pairs (4], A2) equals 3141 < 3R Thus,
Sk(M') , ,
ES 1E)<2 Y, WV > PAN(C,M]=A)
C<M'SN A'C(C,M’)
M'eA’

3k(M’)
<2
C<M'SN

<2 )

2
C<M'SN (M)
3(6/2) log N

\log 3—2
< ClogS Z (M ) e
C<M'EN

<. 3(5/2)logNN—alog3 < N—E/Q.

For any € > 0, this goes to zero as N — oo and this completes the proof. O

P(M' € A)

/

gk(M’)

7.5. Exercises

log k
EXERCISE 7.1. Let 2 < ¢ < k. Show that £, > BJ ‘°g‘1.






CHAPTER 8

Integers with a divisor in a given interval

8.1. Exact formulas

For 0 < y < z, let 7(n;y, 2) be the number of divisors d of n which satisfy y < d < z. Define H(x,y, z)
to be the number of positive integers n < x with 7(n;y, z) > 0, and H,.(z,y, z), the number of n < z with
7(n;y, z) = r. By inclusion-exclusion,

Hw,y,2) = (-1 3 Lm[dxdk]J

k>1 y<di;<---<dp<z

but this is not useful for estimating H (z,y, z) unless z —y is small. With y and z fixed, however, this formula
implies that the set of positive integers having at least one divisor in (y, z] has an asymptotic density, i.e.

. H(z,y,z2) Bl 1
e(y,z) = lim —=~ = Z(—l) Z _

T—00 T = s < lem[dy, - -+, dy)]
In these notes we primarily focus on the case y < /4. Since d|n if and only if (n/d)|n, if n ~ 2 then we
expect that

H(z,y,z) = H(z,z/z,x/y).

This has been proved in [31], although the details are rather messy due to the fact that many n are
significantly smaller than z, and we actually require short interval versions, that is, estimating H(z,y, z) —
H(2',y, z) from below.

8.2. Easy bounds when z is small or large

When z — y is small compared with y, it is very rare to have more than one divisor in (y, z].

THEOREM 8.1. For 1<y<z<z, 2= (14+n)y and 0 <n < 1, we have
1
H(z,y,2) =2 Y ~+O0(my+n’slog(2y)).
y<d<z
Consequently, if ny — oo, z —y — 00, z = o(x) and n = o(1/1og(2y)) as x — oo, then
H(z,y,2) ~ nz.

Remarks. If y < /z and z —y = o(y/log y), then the second conclusion follows. Using more sophisti-
cated methods, Tenenbaum [65] showed that H(z,y,2) ~ nz in the range z — y < y/(logy)'°84~1*¢ for any
fixed € > 0, and the constant log4 — 1 cannot be replaced by a smaller number. See also [49, p. 38-39].

PRrROOF. We start with a simple truncated form of inclusion-exclusion, which implies that

> i 2 lwa<mena 3 3]

y<d<z y<di<da<z y<d<z

The first sum over d equals
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In the sum over dy,dsy, let m = (dy,ds), t; = d;/m for i = 1,2. We also have m < dy —d; < z —y = ny.
Therefore,

> |

y<di<d2<z

Jers v oo

m<ny  y/m<t;<ta<z/m

SR O

m<ny

< xn2 Z %

msny
< xn*log(2y).

The first assertion follows.
To achieve the second conclusion, we use

3 d log +O0(1/y) =n+ O +1/y).
y<d<z

Under the hypotheses, ny + 72z log(2y) + x/y = o(nz), and we deduce that H(x,y, z) ~ n. O

THEOREM 8.2. (a) Fiz ¢ > 0. For some yo(c), if y = yo(c) and y*+¢ < z < x then H(x,y,2) >.x
(b) For all 2 < y < z < x, we have

H(z,y,2) = a:(l e (1°gy> )
log 2z

PrOOF. For (a), we will show more, that there are >, x integers n < = with exactly one prime divisor
in (y, z]. Let T denote the set of primes in (y, z]. We may assume without loss of generality that ¢ < 1 and
that 2z = y'*¢. We have, by Mertens’ estimate (0.5),

H(T)=log(l+¢)+0O(1/logy) € [% log(1+ ¢), 1]

if yo(c) is large enough. By Exercise 1.5,

P.(wn,T)>1) > E, [w(n,T) _ <w(n,T)>}

il
xy<p<z b
> 5 e

if yo(c) is large enough.
The upper bound in (b) is trivial. For the lower bound, we also consider integers with at least one prime
factor in (y, z]. By Theorem 1.13,

1
Po{7(n,y,2) = 0} < Po{w(n,T) = 0} < e M <« 1Z§y
z

and (b) follows. O
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Remarks. In general, the error term O(}g%) cannot be improved. For example, note that 7(n,y, z) =0

if n = mh with m < y and P~ (h) > z. If z < /2 then by Exercise 3.1,

x T logy

< : v :O 2 (I) (7’ ) = .

#{n<z:7(n,y,2) } Z —r > Z mlog 2 xlogz
mgyl/z m<y1 2

8.3. The critical case z = 2y
Besicovitch [5] showed in 1934 that
(8.1) liminf e(y, 2y) =0,
Y—00
and used this to construct an infinite set < of positive integers such that its set of multiples (&) = {am :
a € @/,m > 1} does not possess asymptotic density. Erdds in 1935 [24] showed lim £(y,2y) = 0 and in
Y—00

1960 [28] gave the further refinement

e(y,2y) = (logy) =¥ (y —= o),
where
&= 17% = 0.086071....
log 2
In 1984, Tenenbaum [65] refined the bounds to
x T
(log )€ exp{cy/logy ylogs y} < H(z,y,2y) < (log y)¢ (logy y)1/2’

valid for 100 < y < +/z, where ¢ > 0 is a constant. Hall and Tenenbaum’s book Divisors [49, Ch. 2| gives a
simpler proof of Tenenbaum’s theorem.

THEOREM 8.3 (FORD [31]). Uniformly for 4 <y < x/? we have
x

(logy)¢ (logy y)3/2

Remarks. Theorem 1 of [31] establishes the order of H(z,y,z) for all z,y, z, improving upon cruder
estimates of Tenenbaum [65].

Our proof of the lower bound implicit in Theorem 8.3 gives a somewhat stronger conclusion, where we
restrict to integers in an interval which are squarefree and free of small prime factors. We will leave the
details as an exercise, Exercise 8.1 below.

H(z,y,2y) =<

THEOREM 8.4. Fiz ¢ <1<¢, and w > 1. We have, for 4 <y < x1/2,
4z <n <o ptn) = L,P (1) > w,r(n,y,cy) > 1} S H,y,2)

Remarks. In Theorem 8.4, we consider ¢, ¢/, w all fixed. In [34], the order of magnitude of #{n < z :
P~(n) > w,7(n,y,2y) > 1} was determined for all z,y,w. The results change behavior depending on the
relative size of y, w.

8.4. Some applications of Theorem 8.3

1. Distinct products in a multiplication table, a problem of Erdés from 1955 ([27], [28]). Let A(x) be
the number of positive integers n < & which can be written as n = mymso with each m; < \/x. Earlier, see
Theorem 1.28, we showed that A(z) < x/(logz)¢.

THEOREM 8.5. We have
xr

(log )¢ (log log x)3/2"

A(z) <
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PROOF. Evidently A(z) is at least the number of n < /2 with a divisor in (§/z, /z]. Also, if n = myms
with m; </, my < /z then for some integer k > 0, 27%~1/z < m; < 27%\/z, and hence n < 27 *z. Thus,

1 (5 R) <o < X (535 ).

9k’ 9k+17 9k
k>0

The theorem now follows quickly from Theorem 8.3. For the right side, use Theorem 8.3 when k < 10log, =

and the trivial upper bound z/2* when k > 10log, z. (]
2. Distribution of Farey gaps (Cobeli, Ford, Zaharescu [9]).
THEOREM 8.6. Let (%, 57 ey %, %) denote the sequence of Farey fractions of order @, and let N(Q)
denote the number of distinct gaps between successive terms of the sequence. Then
QQ
N = .
@) (log Q)° (loglog Q)3/2

PRrROOF. The distinct gaps are precisely those products q¢’ with 1 < ¢, ¢’ < Q, (¢,¢') =1 and ¢+¢' > Q.
Thus, max(q,q’) > Q/2, so N(Q) < H(Q? Q/2,Q) and the upper bound follows from Theorem 8.3. For the
lower bound, consider squarefree 0.3Q% < n < 0.36Q? with a divisor in (0.5Q,0.6Q]. The complementary
divisor then lies in (0.5Q,0.72Q)]. Hence

N(Q) > %#{0.3622 <n <0.36Q%: %(n) = 1,7(n,0.5Q,0.6Q) > 1}

and the lower bound follows from Theorem &.4. O

3. Density of unions of residue classes. Given moduli my,...,mg, let dg(mq,...,my) be the minimum,
over all possible residue classes a; mod my, ..., ar mod my, of the density of integers which lie in at least
one of the classes. By a theorem of Rogers (see [45, p. 242-244]), the minimum is achieved by taking
ay = --- = ax = 0 and thus dg(myq,...,mg) is the density of integers possessing a divisor among the numbers
my,...,mg. When myq,...,my consist of the integers in an interval (y, z], then §o(my,...,myg) = e(y, 2).

4. Partial M6bius divisor sums, which was first studied by Erdds and Hall [29]. Define
M(n,y) =Y p(d).
d|

d<y

THEOREM 8.7 (K. FORD, UNPUBLISHED). Let 10 < y < /z. The number of integers n < x with

M(n,y) # 0 is
T
(log )¢ (logy y)3/2

This requires versions of H (z,y,2y) which count integers free of prime factors < w, uniformly in w, as
well as a version counting integers with exactly one divisor in (y,2y]. The former is dealt with in [34] and
the latter in [31].

Here we argue more crudely and show that

~
~

. €z 1/3
(8.2) #{n<x:M(n,y) #0} < oz )72 (y < z'/?).
Let w = exp{(logy)¢/?}. By Theorem 3.8,
_ z

Now consider n <  with p = P~ (n) < w. If p%|n with p® > w? then for some d € N with d > w, d?|n. The
number of such n is at most
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Now consider n < x where p = P~(n) < w, pY|n, p* < w?,

squarefree d|m, pd < y and hence

n = p*m. If 7(n,y,py) = 0 then for any

E pu(d) + p(pd) = 0.
dlm
d<y

The number of such n is at most

S (zam)e £ E a(pen)

pw

\

p*<w? o <w?

xlogp x
< Z “(logy)? " (log )72
a>1

by Mertens’ estimate (0.6). This proves (8.2).

8.5. A heuristic for H(z,y,2y)

Write n = n’n”, where n’ is composed only of primes < 2y and n” is composed only of primes > 2y. For
simplicity, assume n' is squarefree and n’ < y'°°. Assume for the moment that the set D(n’) = {logd : d|n'}
is uniformly distributed in [0,1logn/]. If n’ has k prime factors, then the expected value of 7(n/, y, 2y) should

be about 2101505/2 = 1ogy This is > 1 precisely when k > ko + O(1), where ko := {%J. Using the fact

that, e.g. Theorem 1.13 for the upper bound, the number of n < x with n’ having k prime factors is of order

r (loglogy)*

logy k! ’
we obtain a heuristic estimate for H(z,y,2y) of order
x (loglogy)®  z(loglogy)*o x
log y k%go(l) Ko " hollogy  (logy)€(loglog )/

This is slightly too big, and the reason stems from the uniformity assumption about D(n’). In fact, for
most n’ with about ko prime factors, the set D(n’) is far from uniform, possessing many clusters of divisors
and large gaps between clusters. This substantially decreases the likelihood that 7(n',y,2y) > 1. If we write
n' = p1---pr, where p; < pa < ... < pj, then we expect loglogp; ~ % = jlog2 + O(1) for each j.
The Central Limit Theorem for prime factors < 2y (e.g. Theorem 5.6) tell us that with high probability
there is a j for which loglogp; < jlog2 — cy/loglogy, where c is a small positive constant. Thus, the 27

divisors of p; - - p; will be clustered in an interval of logarithmic length about < logp; < 2/e™“V log29  On
a logarithmic scale, the divisors of n/ will then lie in 27 translates of this cluster, the total length of the

clusters being < 2Fe~¢V1°82¥ A measure of the degree of clustering of the divisors of an integer a is given
by

(8.3) Z(a) = U[— log 2 + log d, log d) L(a) = meas Z(a).
dla

The probability that 7(n’,y,2y) > 1 should then be about L(n’)/logy. Making this precise leads to the
upper and lower bounds for H(z,y,2y) given below in Proposition 8.8. The upper bound for L(a) given
in Lemma 8.9 (iii) below quantifies how small L(a) must be when there is a j with loglog p,; considerably
smaller than jlog 2.

What we really need to count is n for which n’ has about ko prime factors and L(n') > logn'. This
roughly corresponds to asking for loglogp; > jlog2 — O(1) for all j. The analogous problem from statistics
theory is to ask for the likelihood than given ky random numbers in [0, 1], there are < koxz + O(1) of them
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which are < x, uniformly in 0 < z < 1. Later, we will see that this probability is about 1/kg =< 1/loglogy
and this leads to the correct order of H(x,y,2y) given in Theorem 8.3.

8.6. A global-to-local principle

In this section, we estimate H(x,y,2y) in terms of an average over L(a), as defined in (8.3). As L(a)
captures the global distribution of divisors of a, we call this a ’global-to-local’ principle. Introduce the
notation

P(x)={neN:p*(n)=1,P"(n) <z}

PROPOSITION 8.8. If yq is sufficiently large and yo < y < v/z, then

T L(a
H(%?Jalﬂ) = 2 Z L
log Yy a€P(y) a

We first show some basic inequalities for L(a) and then relate sums of the type on the RHS in Proposition
8.8.

LEMMA 8.9. We have

(i) L(a) < min(7(a)log2,log(2a));

(i) If (a,b) =1, then L(ab) < 7(b)L(a);
(iii) If pr < -+ < pg, then

PROOF. Part (i) is immediate, since .Z(a) is the union of 7(a) intervals of length log 2, all contained in
[—log2,loga). Part (ii) follows from

Z(ab) = U{u +logd:ue Z(a)}.
djb

Combining parts (i) and (ii) with a =p; ---p; and b = p,41 - - - py yields (iii). O
LEMMA 8.10. Let wy > wy = 2. Then

> () y

a€ P (wa) a€ P (wi)

PROOF. Given a € Z(wy), write a uniquely as a = ajas where P*(a1) < w; < P~ (az). By Lemma 8.9
(i), L(a) < 7(a2)L(a). Thus,

L(a La1 T(a2 2a2
Dy i)g 3 El) Dy ()a/:()'

a€ P (wa) a1 €P(wy) plaz=w1 <pLwsz

By Mertens’ product estimate (0.7), the sum on ay equals

11 (l+;)< I1 (11/p)2<<<12§33)2. O

wy <pLws2 wy <pLws2

For the upper bound we also need the following technical lemma, which is a special case of a result of
Kouloulopoulos [55, Lemma 2.2].

LEMMA 8.11. We have

L(a 1 L(a
S e < 2 e
ac 2 (2y) 4108 a)Tysr/a a€ P (2y)




8.6. A global-to-local principle

PROOF. Let &, = {a € 2(y"/*) : a > y'/?}. Then clearly

L(a) L(a) 1 L(a)
Z alog®(P+(a) + y%/3/a) < Z alog® P*(a) N )? Z Ta

a€P(2y) a€P; (IOgy a€P(2y)

For a € &y, let p = P*(a) and a = pb, so b > y'/%. By Lemma 8.9 (ii), L(a) < 2L(b) and thus

L 1 L(b

2 12(1?+()<2Z log” 2 é)

a€ P alog a p<y1/4p 0g pbe.@(/p)
b>y1 4

3 3
<9 1 4 Z L(b)log b.

Y. plog”p log’y be P (p)

PLY

Next,

3
Z %: Z @ Z (log p1)(log p2)(log ps)

be Z(p) be 2 (p) p1|b,p2|b,p3lb
<8 Z (log p1)(log p2)(log p3) Z L@)y
< [p1, P2, p3] Sy b
P1,p2,P3<P teZ(p)

87

where we have written b = [p1, p2, ps|t and used Lemma 8.9 (ii) again. Considering separately the three cases

(p1 = p2 = ps, two of the p; equal, all p; distinct), we find that

< (logp)?

(log p1)(log p2)(log p3)
Z [P1 y P2, P3]

P1,P2,P3<P
by Mertens’ estimate. Extending the range of ¢ to t € £(2y), we get

L 1 (1 L(t
e Err R M e D
oo, alog”(P*(a) +y?/3/a) e ~, plog” p (logy)? ey |

A final application of Mertens’ estimate concludes the proof.

We are now ready to embark on the proof of Proposition 8.8.

We begin with the lower bound, which is easier. Consider integers n = ap1p2b < x with p; and py prime,

1 _
1/s -y < P7(b), p(a)=1,

a<y 1

<p1 <p2 <

and with log(y/p1p2) € Z(a). The last condition implies that there is a divisor d|a with

by

2 " pip2

<d,

which is equivalent to y < dpipes < 2y. Thus, for such n, 7(n,y,2y) > 7(ap1p2,y,2y) = 1. In particular,
Y5 < yla < pipa < 2y, so that x/apips > x/(2y%°) > %y4/5. Thus, by Exercise 3.1, for each triple

a, p1,p2, the number of possible b is

><I>< v 1y4/5> >
apips’ 4 ap1p2 logy
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Now £ (a) is the disjoint union of intervals of length > log 2, all contained in [—log 2, £ logy]. For each such
interval [u,v] we have by Mertens’ estimate (0.5)

I LA I D Y

u<log(y/p1p2)<v P1p2 8yl/5<py<y?/5 P ye~V/p1<pz2<ye%/p1 P2
y1/5<}71<p2<iy4/5
1 log(ye™™ 1
_ Z [log<lg(y _U/P1)>+O< . )]
8y1/5 <p /s UL og(ye™"/p1) log™y
V—Uu 1 V—U
> > = —
ogy 8y1/5 <pr <y?/5 D1 ogy

Thus, with a fixed, we have

LM

=2
log(y/mpa)e2(a) D102 TO8Y
Hence,

x L(a)
H(z,y,2y) > —5— > :
log T O
asy
n?(a)=1
Next, we replace the sum over a more convenient set, starting with

Y HOL oy O,y o ey
a a a log(y'/5)
a<y'/® a<y'/s ac P (y'/15)

n?(a)=1 ae P (y*/1?)

Next,

Z L(a)aloga _ Z @ Zlogp

aegz(yl/ls) ae.@(yl/ls) pla

_ Z log p Z @

. D 5
p<yl/15 beg,,(yl/lo)
ptb

2logp L(b)
2. 2.

p<yt/15 P be P (y'/10)

= @log(y*) +o) Y. KU
be P (y'/1?)

using the relation L(pb) < 2L(b) from Lemma 8.9 (ii) and Mertens’ estimate (0.6). Thus,

v Lo,y LEla) <1_210g(y1/15)+0(1)>>> 5 @

a log(y1/5
a<y1/5 ae‘@(yl/l5) g(y ) ae'@(yl/l5)

w2 (a)=1

N

1/15 and wy = y gives

(8.4) > @» > L(a)

a
a<y1/5 a€P(y)
1 (a)=1

and this concludes the proof of the lower bound in Proposition 8.8.

Applying Lemma 8.10 with w, =y
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We now prove the upper bound in Proposition 8.8. We will first show that

L(a)
8.5 H(z,y,2 T g 5 - .
(8:5) (3, 29) < e 2y) alog®(y?/3/a + P*(a))

First, we relate H(z,y,2y) to H*(z,y, z), the number of squarefree integers n < x with 7(n, y, z) > 1. Let 6
be a fixed, small constant. Uniquely write each n with 7(n,y,2y) > 1 as n = n'n”, where n’ is squarefree,
n' is squarefull and (n’,n”") = 1. The number of n < = with n” > y°

ST Z 5/2’
//>y

since the number of squarefull integers below w is O(y/w). If n” < y°, then for some f|n”, n’ has a divisor
in (y/f,2y/f], hence

(8.6) H(z,y,2y) < Z ZH*(QJ ?fy)JrO(yf/Q)
n"’ <yd fln"’

For any n” and f, y/f > y'~°. Next, we show that

. . L{a - 1+
8.7)  H*(z1,91,2p1) — H (321,91, 21) <71 ) 5 3/4( ) W0 <y <z
w7y alog? (yi/*fa + P*(a))
z1

Consider squarefree n € (1z1,21] with a divisor in (y1,2y1]. Put 21 = 2uy1, 32 = i 22 = 3. Then
n =mimgy with y; < m; <z (i =1,2). For some j € {1,2} we have p = P*(m;) < P*(ms_;). Write
n = abp, Pt(a) <p< P (b).

Then b > p and this is crucial to our argument. Since 7(ap,y;,2;) > 1 and

1/2-5
1 1§2+5 > 3/4

Yo = — 2491 Z Y

S

if § is small enough, we have

> y;/a >y a.
Thus, p > Q(a) := max(P*(a), yi’/4/a). We also have p < min(z1, 23) < 2y;1. As noted earlier, b > p and so
ap < x1/p. Hence, by (3.8), given a and p, the number of possible b is

X1 X1 X1
g ® 7p) < g )
(ap aplogp ~ aplog Q(a)
Since a has a divisor in (y;/p, z;/p|, we have log(y;/p) € Z(a) or log(2y,/p) € Z(a) (the latter case is

needed if j = 2 since zo = 4ys). Since £(a) is the disjoint union of intervals of length > log2 with total
measure L(a), by repeated use of Mertens’ sum estimate (0.5), we obtain

> Lo o) (c=1,2),

1
log(cy; /p)e2(a) ¥ og Q(a)
p>=PT(a)

and (8.7) follows upon summing over all possible a and over j = 1,2, using that P™(a) < p < 2y;.
Write 2o = z/n", y1 = y/f. Bach n € (x2/y?, 2] lies in an interval (27" 1aq, 27 xy] for some integer
0<r< %. We note that 3, > y*~? since f < n” < y° and also
21 =22 3 aayd > ay P >y > 2
1 1
which implies y; < ;"7 < zf”. Applying (8.7) with x1 = 27725 and summing over r we find that

x L(a
H*(22,51,251) < —2 + 22 5 3/4( ) .
W o alog? (1! fa+ P+(a))
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The first term z/y¢ may be ignored because L(1) = log2 and thus the term ¢ = 1 is > 1/log®y;. Thus,
by (8.6),

L(a)
H(a:,y,2y) 6/2 +x Z // Z Z a10g2 ((y/f)3/4/a+P+(CL)).

n’’ <y fIn ae2(2y/f)

Again, the term x/y%/2 is negligible and may be omitted. We have (y/f)3/* > (y'=%)3/* > y?/3 for any pair

(n”, f) and
T(n") 3 4
E 7 =||(1+pQ+p3+"'><<1.

n'’ D

This completes the proof of (8.5).
Combining (8.5) with Lemma 8.11, we find that

1 L(a)
H(Iv Y, 2y) 10g2 Z T

Y a€P(2y)

Finally, applying Lemma 8.10 with w; = y and wy = 2y completes the proof of the upper bound in
Proposition 8.8.

8.7. Completion of the lower bound in Theorem 8.3

LEMMA 8.12. For any finite set </ of positive integers,

2
7(a)
L(a) (Cacw ")
> Y > (og2) AT L
acd acd a

where
W(a) = |{(d,d") : d|a,d'|a,|logd/d'| <log2}|.

PROOF. Since

a)log2 = Z/]l(e“ <d<2e")du= /T(a,e“,Ze“)du
dla

. /]l(u € 2(a))r(a, ", 26%) du

and [1(u € Z(a))du = L(a), by the Cauchy-Schwarz inequality,
(@) 2 2
T(a -
(g a> (log 2)? (E / (ue Z(a (a,e,2€)du>
acal aed
< ( E (a)) < E 1/7’2(a e” Ze“)du>.
a a ) )
acgl acs

/72(a,e“,2e“) du = /#{d|a, d'la,u < logd,logd < u+log2}du

= Z max (0, log 2 — |log(d'/d)|) < (log2)W (a)
dla,d’|a

Now

and the proof is complete. O
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We apply Lemma 8.12 with sets &/ of integers whose prime factors are localized. To simplify later
analysis, partition the primes into sets Dy, Dy, ..., where each D; consists of the primes in an interval
(Aj—1,Aj], with A =~ )\3_1. More precisely, let \g = 1.9 and define inductively A; for j > 1 as the largest
prime so that

(8.8) >
Aj—1<P<A;

For example, A\; =2, Dy = {2}, Ao =7 and Dy = {3,5,7}. The left side of (8.8) is = log2+ O(1/};), hence
by Mertens’ estimate (0.5),

(8.9) loglog A\; —loglog Aj_1 =1log2+ O(1/log Aj_1).
We claim that this implies
(8.10) log \; = 29T (5 >0).

< log 2.

D=

To see (8.10), let w; = loglog A;. Since each D, contains at least one prime, w; — oo as j — co and hence,
for some jo, if j > jo then the big-O term in (8.9) is < 0.1 and w; —w;—1 > log2—0.1 > 1/2. It then follows
that the big-O term is < e™" < e™7/2 and thus (8.9) implies

(wj —jlog?2) — (wj_1 — (j — 1) log2) < e™9/2,

By Cauchy’s criterion, lim;_,o (w; — jlog 2) exists and (8.10) follows.
For a vector b = (b1,...,b;) of non-negative integers, let </ (b) be the set of square-free integers a
composed of exactly b; prime factors from D; for each j, and having no other prime factors.

LEMMA 8.13. Assume b = (by,...,bs). Then

bittby I
§ : W(a) < (2 IC;)g'Q) - 7 2 :2—j+b1+-~+bj.
1eeby!

acof (b) Jj=1
PrOOF. Let B =01+ -+ by and for j > 0 let B; = Zigjbj- Let a = p1 ---pg, where
(8.11) Py, 410--oPp, €D; (1< <)

and the primes in each interval D; are unordered. Since W (py - - - pp) is the number of pairs Y, Z C {1,..., B}
with

(8.12) > logpi — Y logp;| < log2,
=4 =4
we have

W (a 1 1
(8.13) Z é)gblg...bl Z Z D1 Dp

! —~ . PLDB
v.ze{l....B) (81.01117),(5.?2)

By (8.8), we have
1
Z — < log2.
e Pi

When Y = Z, the inner sum on the right side of (8.13) is < (log 2)?, and there are 28 such pairs Y, Z. When
Y # Z, let I =max[(YUZ)— (Y NZ)]. With all the p; fixed except for py, (8.12) implies that U < py < 4U
for some number U. Let E(I) be defined by Bg;)—1 < I < Bg(r), i.e. pr € Dg(py. By Mertens” bound (0.5)
and (8.10),

1 1
Yo =< RIS < 27 B0,
U<pr<aU pr max(log U, log E(I)fl)
pr€DEgr)
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Thus, by (8.8) the inner sum in (8.13) is < 2-F((log2)P. For each I, there are 2B8-1+141-1 — 9B+I-1
corresponding pairs Y, Z. Hence, by (8.13),

3 W(Ea) < (2log2)? [1+ZB:21E(I)

... |
e bl by T

The sum on I on the right side is < 28+ = 214+b1++b; When j = 1, 21_J+b1+”'+bﬂ > 1 and thus we may
remove the additive term 1 on the right side above. That is,

:(leogQ < 22] Z 2,)'

B;_1<I<B;

J J
1Y Y e e,
j=1 B;_1<I<B; J=1

The claimed bound follows. ]

Now suppose that y is sufficiently large, M is a sufficiently large, fixed positive integer, b; = 0 for i < M,
and b; < M for each j (this last constraint is very mild, as we expect that each D; contains only 1 prime
on average). Let k =bas + -+ + by. Then

J

T(a 1 1
YOS Y

a€ (b) j p1rpryeD; P17 TP
distinct
1
_ ok 1 1
21T 103D JE D S
j=M byt preD; £ preD; b, €D, g
p27£p1 Po; E{P1,-sPb; -1}
J
1 1 b,—1
k
S (355
j=M J pEDj

By the definition of D;, we have

pED;
By (8.10),
J b, J b, J 22
7(a) k 1 b ok (log 2)" (JM)
o 72 I1 M<10g2 N1 =2 ]I bl P >0 o270
(8 14) a€d (b) j=M "7 J j=M J j=M
> (2log 2)*
2bpg!---by!
Let ool
:{ogogy_QMJ’ J=M+k-1
log 2

Let Z be the set of vectors (by,...,by) with b; =0 for i < M and by 4+ --- 4+ by = k. Let B* be the set of
b € # with b; < Mj for each j > M. If b € #* and a € &/ (b), then by (8.10),

P*(a) < Ay <exp (27790) <y
if M is large enough. Put

J J
(8.15) f(b) := Z gM—1—h+by+-+bn _ Z 9(bar —1)+++(bn—1)
h=M h=M

Since

(816) (b]y[—l)—l—-'--l-(bj—l):k—(J—M+1):O,
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we have f(b) > 1 and hence, by Lemma 8.13,

Z Wéa) < b(210g2) <Z 9-7 4 91=M f(p )> < Mf(b).

acst (b) bart---

By Proposition 8.8, Lemma 8.12, plus (8.14), we have for large y

2log 2)* 1
(8.17) Hz,y,29) s 22108 3 '
log®y o bar! -+ byl f(b)’

Roughly speaking,
f(b) = g(b) := max 9(or—=1)+-+(b;—1)
J

Observe that the product of factorials is unchanged under permutation of by, ...,b;. Given real numbers
21, , 2 with zero sum, there is a cyclic permutation z’ of the vector z = (z1,..., z;) all of whose partial
sums are > 0: let ¢ be the index minimizing 23 + --- + 2; and take z' = (z441,...,2k,21,---,2i). In

combinatorics, this fact is know as the cycle lemma. Thus, there is a a cyclic permutation b’ of b with
g(b’) = 1. Thus, we expect that 1/f(b") will be > 1/k on average over b’ and that 1/f(b) > 1/k on
average over b € Z. This is essentially what we prove next; see (8.19) below.

LEMMA 8.14. For positive real numbers x1,...,x, with product X, let x,.,; = x; fori > 1. Then
—1

r—1 T 1 1
Z (Z Titj 'xh"’j) < Lnax(LX)’ min(1, X)
j=0 \h=1

Proor. Put yg =1 and y; = 21 ---x; for j > 1. The sum in question is

-1 r—1

S) e

:0y1+j+"'+yr+j.

Since y, = X,
Yij o Yy = X(yo + -+ y) F Yy o Y
€ [min(1, X)(yo + - -+ + yr—1), max(1, X)(yo + -~ + yr—1)]. 0
We have
519 i S 2 S0
where .
So = b; ey S0 X e
Mj<b;<k
Let z; = 20v—1+i=1 for 1 <i < k, and z; = x;_ for i > k. By (8.15) and (8.16), 1 -- -z = 1 and
fd)=a1+ 129+ -+ 2122+ - T
Cyclically permuting by, ..., by leaves bys! - - - by! unchanged and there are k such cyclic permutations. Also,

if b € # then every cyclic permutation is also in Z. Thus

So = kZbM 'Zfb*

be%
where b* runs over all cyclic permutations of (bys,...,bs). By Lemma 8.14 and the multinomial theorem,
k-1 / k -
1 1 kF1
(819) S() = Z m % : (Z Ti4j - .’I}h+]> = %l .
be% 7=0 \h=1
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To bound S1(j), we fix bay, . . ., b; and cyclically permute b; 41, . . ., by, applying Lemma 8.14 with x; = 2bi+i~1
for 1 <i<J—j. By (8.16) and b; > jM we have

X = AT :Eij — 2(bj+1_1)+"'+(bJ_1)
— 9= (bar—1)——(b; 1)

< QImMA1=Mj 1.
From the definition of J and our assumption j < k/M, we have J — j > k/2. Write
b" = (bar, ... bj—1,bj41,...,by),

whose sum of components is k — b;. We will sum over cyclic permutations of (bj41,...,bs) using Lemma
8.14. Ignoring the terms with h < j in (8.15), we have (with by, ..., b; fixed)
J
f(b) > Z oM —1=h+bar+--+bp
h=j+1
J
= Z M —1—j+bas+-Fbj+(bj41—1)++(br—1)
h=j+1

= (1/X)({)31 + X120+ - 'Z’J,j).
Since the variables b; are unrestricted for ¢ # j, and have sum k — b;, Lemma 8.14 implies

7 -1

1 X 1 TS
1

S1(4)

_ b;!
Mj<b;<k b’

N

1 X
2 FZHi#bu OETIBS

Mj<b;<k 7" b/
1 (k1)
T (kb))

1
b;!’
Mj<bj<k 7

using the multinomial theorem in the last step. as J — j > k/2 we conclude that
2(k — 1)F1 (k—1)---(k—0b;+1)

| . _ bi—1
o S WD

2(k — 1)1 1
STH 2 b
bj>Mj 7

S1(j) <

ERl2
Hence, if M > 3 then
k-1
(5.20) > S

M<j<k/M

By (8.18), (8.19), and (8.20),
1 kkfl
= .
ba! byl f(b) ~ 2K

be#*
The lower bound in Theorem 8.3 for large y now follows from (8.17) and Stirling’s formula:
z(2log2)FkF  x(2elog?2)* x
(log? y)k - k! (log? y)k3/2 ~ (logy)¢(logy y)3/2

H(z,y,2y) >



8.8. Bounding H(z,y, z) above in terms of uniform order statistics

8.8. Bounding H(z,y,z) above in terms of uniform order statistics

By Proposition 8.8 and (8.4), we have

H(z,y,2y) <

x L(a)
1 2 Z a
%Y agy

p?(a)=1

We cut up the sum in Proposition 8.8 according to w(a). Let

Ti= Y Lia).

a<y,p(a)=1
w(a)=k

Recalling Proposition 8.8, our goal is to show that
1 2-&
- (logy y)/2

95

Note the trivial bound L(a) < min(7(a)log?2,log(2a)) < min(2*,logy) if w(a) = k, from Lemma 8.9.

There is a transition at the point where 2* = logy, that is, at
logy y

ko = .
0 { log 2

When |k — kol is relatively large, it is easy to deduce that T} is small.

LEMMA 8.15. We have
)278

1
Z Tk<<(0gy

lo 37
lk—ko|>101logs y (logz y)

ProoF. We'll use the bound L(a) < min(7(a)log 2, log(2a)) < min(2¥,logy) from Lemma 8.9 (i). Thus,

1 in(2%,1 1
(821) Ty <min(%logy) Y. -< mm(’ogy)(z - (logy y + C)F

) F ~ min(2*,logy)
k! B
p<y ’

k!

IS

a<y 12 (a)=1
w(a)=k

for a constant C. Let

_ ko —10log; y 1 logsy 1
AT = = -5 (0] ,
2(logoy +C)  2log2  logyy logy y

so that

_ 1 logs y 1
> log(2log 2 .
Qi) Q<2log2>+5logzy og(210g2) + O log, y

When k < ko — 101logs y, min(2¥,logy) = 2*. By Proposition 0.3 and (8.21),
ST T < (log?y)' 90 ) (logy y) T2 < (log ) 2w (log, y) B 10 0eR10s2),
k<ko—10logs y

Similarly, letting

k 101 1 I 1
\+ . Ko+ 10logsy _ +100g3y+0< )
log,y + C log 2 log, y logy y

we get
S Th < (logy)* 9P (log, y) V2 < (logy)? A (log, y) 1000/ les2),
k>ko+10logs y

Now Q(loég) = 2@(@) = &, and the lemma, follows.
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Remarks. By the same argument applied to all k£ we deduce
-£

ZT << T&

which is too big by a factor log,y. The correct order is achieved by using the more sophisticated bound
for L(a) given by Lemma 8.9 (iii). In particular, this captures when there are an unusually large number of
small prime factors of a, this forcing L(a) to be small.

For k near ko, we bound T} in terms of a mutivariate integral. Since >  1/p = loglogz + O(1), by
partial summation we expect for “nice” functions f that

f 1(;?;21717.__ 7100g2m-,
Z (ngy lgzy) %(IOng)k // f(X)dX
P11 Pk

P1<<pasy 0<E1 < <Er <1

For a = p; ... px, the function L(a) is not very regular as a function of py, . . ., pr. However, the most common
way for L(a) to be small is for a to have many small prime factors, and the bound in Lemma 8.9 (iii) captures
this nicely. Moreover, this bound has the useful property of being monotone in each variable p;

LEMMA 8.16. Suppose y is large and ko/2 < k < 2kg. Then

Ty < (2logyy) Ui ko), Un(v) = / min 31426 44 2 dx
\J\
0<E1 <<l

PROOF. Recall the definition of \;, D; from the previous section. Consider a = p; - - - pg, where p; <
- < p, <y, and define j; by p; € D;, (1 <i< k). By (8.10), logp; < 27i. By (8.10), 0 < j; < kq for each
i, where k; = ko + O(1). By Lemma 8.9 (iii),

L{a) <27 min 277 log(2ps -+ py) < 2°F(j),
where, for real t; <ty < --- <t we define
F(t) = (]I<Ilgi£1k 279(1 42" 4 - 4 2%9),
For each 1 < j < ki, let b; = #{¢ : p; € D;} and also By =0 and B; +b; +---+b; for ¢ > 1. Then by (0.4),

ner S owll( Y )

1< < <ge<h j=1 PB;_1+1<-<PB;
PBj_q+1:-PB; €D;

k . (log2)% k F(j)
<2 4 Z F(J), 7_.—(21%2) 4 Z Bl bl
1< << j=1 1< < <jn <k
It is clear that if j; — 1 < ¢; < j; for each 4, then F(j) < 2F(t). Therefore,

zJ:bl' = ZF // 1dt

J=1StB; 41 St <
1<j<k

<2 [ reee

0Kt <<t <k

kl

Making the change of variables t; = k1§; for each 7, we see that the multiple integral on the right side equals

k’f / .. min 279 (1 Lok o4 2k1€g) de.
0<g<k

0<E1<<Er<1
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Recalling that k; = ko + O(1), we conclude that
Ty < (2kolog2 4+ O(1))* Uy (ko).
Lastly, (2k1)* = (2kolog2 + O(1))* < (2loglogy)* since k < 2kq, and the lemma follows. O
Estimating Uy (v) is the most complex part of the argument. For comparison purposes, observe that the

region of integration has volume 1/k! and that the integrand is roughly < min(1,2v~*). This leads to an
upper bound roughly like

The next lemma will be proved in the next section. In the case |k — v| small, this improves upon the
trivial bound by a factor 1/k.

LEMMA 8.17. Suppose k,v are integers with 0 < k < 2v. Then
1+ |v—k|?
(k+1)Y(2k—v +1)
PROOF OF THEOREM 8.3, UPPER BOUND, ASSUMING LEMMA 8.17. By Lemmas 8.16 and 8.17,

Up(v) <

1 k 21 ko 1 2-€
3 T S0 250((h— ho)? + 1) (ZE’Q 3;)' <! k0g2 yl)' _ (logy) -
ko<k<ko+101log, y k>ho (k+1)! (ko +1)! "~ (logyy)
and 2 k k 2-€
ko — k 1)(21 21 0 1 -
Z T, < Z (ko )k‘i‘ 1)(' 083 Y) < ( kogzyl)' - (1ogy) —
b0 10 gy <k<ko < (k+1)! (ko + 1)1~ (logyy)
Combining these with Lemma 8.15 and Proposition 8.8 completes the proof. O

8.9. Upper bound, part II

The goal of this section is to prove Lemma 8.17, and thus complete the proof of the upper bound in
Theorem 8.3.

Let Y7,...,Y) be independent, uniformly distributed random variables in [0, 1]. Let & be the smallest
of the numbers Y;, let & be the next smallest, etc., so that 0 < & < -+ < & < 1. The numbers &; are the

order statistics for Yy, ..., Y. Then k!Ug(v) is the expectation of the random variable

X = Ogljigk 277 (1 4 2V 4 ... 4 29%9),
Heuristically, we expect that & ~ i/k and 1 + 2V$1 + ... 4 2% < 2¥% and so when k ~ v we guess that
(8.22) EX <E mjin RS

It remains to understand the distribution of min;<;<x(&; — j/v), especially when |k — v| is very small. The
minimum in (8.22) is very small unless &; > j/v — O(1/v) for all j, and we will see that the probability of
this occurring is O(1/k). Let’s say that k = v. The behavior of the normalized gaps k(§j4+1 — & — 1/k) is
close to that of a constrained random walk, with k of steps (say k is even), each independent step being +1
or -1, and where the walk ends back at 0. It is an easy exercise that the probability that the walk never
goes negative is equal to k%rl; this is the solution of the Bertrand Ballot Problem. Thus, we guess that the
quantity in (8.22) is O(1/k) when k = v. In general, let Qg (u,v) be the probability that & > ’;—)u for every
i, that is, v&§; — i > —u for all i. In the special case v = k, Smirnov in 1939 showed that

Qu(avh k) ~ 1 — 72

for each fixed x. The corresponding probability estimate for two-sided bounds on the &; was established by
Kolmogorov in 1933 and together these limit theorems are the basis of the Kolmogorov-Smirnov goodness-
of-fit statistical tests. We care, however, about the case where u is very small, especially bounded wu.
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In the next lemma, we prove a uniform estimate for Q (u, v) from [32]. Stronger asymptotics are known,
e.g. [33]. The remainder of the section is essentially devoted to proving (8.22). The details are complicated,
but the basic idea is that if 277 (296 +- - - 4-2%¢7) is much large than 2°% 77, then for some large [, the numbers
&j—1,-..,&; are all very close to one another. As shown below in Lemmas 8.21 and 8.22, this is quite rare.

LEMMA 8.18. Uniformly in u > 0 and u+ v > k, we have

(u+1)(u+v—Fk+1)?
k .

Qk(u, U) <

PROOF. Let w = u + v — k so that w > 0. Without loss of generality, suppose k > 100, v < k/10 and
w< V. It min; <<k (& — %) < 0, let [ be the smallest index with & < I_T“ and write & = l_qf)_’\, so that
0< A< 1because § > &1 > HT_“ Let

Rl()\):VOI{ngl <GS —2 16> —
Then we have

Qr( )1’“/1 Z Ri(\) Vol w<g << E <1y dA
kW, V) = v Jo 1 v X Cl+1 X X Ck X

u+ALISk

| 1 _ k—1
! R\ (k;+w+/\ z> N

=1- —
v

Y|
0 u+/\<l<k( !

Now suppose that € < 1 — 2552 = k=sgu=?_ Then mim<ic(§ — 5%) < & — 5% < =422 <0
Defining [ and X as before, we have

k
2 2 2 2
(1— Wt ) =k!vO1{o<£1<~-~<§k<1— wr }
v v

o m (e,

UFALKISk—w—2+A

Thus, for any A > 0, we have

k 1
Qk(u,v)lA(12w+2) 7]{!/
0

k—1
Rl_(A) <k+w+>\l> o

! Y k—w—24A<I<k ( ok v
kot Ri(\
Ty 2 (/g—lz()!gk—l[A(’“‘l—w—HA)kl—(k—l+w+A)“] d.

0 i AIKk—w—2+4)

We will choose a value of A so that the final integral is < 0. Noting that 2 — X\ > X, we have

Eol-w—2+0\"" w2\ AR ~(h
k—l+w+A B k—1 k-1
i—(w+2—)\)j+(—1)j(w+)\)j
Jlk =171
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Thus, taking A = e2¥*+2, we conclude that

2w+2)k

Qr(u,v) <1 —2vt? (1
v

—1- exp{Qwv+ 2 o=k + O(w))} (since v = k)

{—2uw+0(u+w2+l)}
=1—exp
v

2 2
< 2uw+0(1;+w +1) < (u—i—l)gfw-i-l) .

LEMMA 8.19 (ABEL 1839). Letn €N, a #0 and b # 0. Then

n

S (Z) (a+k)* L (b+n— k)" rt = (1 + i) (n+atb)""

a
k=0
PRrROOF. From Wenchang Chu [8]. For real ¢,d with ¢ # 0 define

Un(c,d) = znj (Z) (c+ k) 1(d+n—k)"*.

k=0

n

— k—1

n—1

= n—l(baa + 1) + Uﬂ—l(a7b+ 1)

. <Z> (a+ k) Tbo+n—k)nr 1= Z (" B 1) (a+ k) Lb+n—k)" 11U, _1(a,b+1)

_ n—1 atn— p)n—l-h h—1 (a
_hz%< . )( +n—h) (b+h)""" + Up_1(a,b+1)

99

In the expression for U, (c,d), applying to binomial theorem to (d +n — k)" % = (c+d+n — (c+ k))"~*

and then using (7}) (’::) =" (;) gives

n

0 =k )
= Zn; (?) (c+d+n)"™ g(l)““ <;) (c+ k).

The i =0 term is (c+d+n

~—

"/c. Define the forward difference operator Af(z) = f(z 4+ 1) — f(z), and

recursively define A f(z) = Af(z) and A f(x) = AA=D f(z). If f is a polynomial of degree m then

Af(z) is a polynomial of degree m — 1. When i > 0 the above sum on k is A(®)z?
therefore identically zero. Therefore

(c+d+n)"

Un(e,d) =
c

and the proof is complete.

LEMMA 8.20. Ift>2,b>0andt+a+b>0, then

¢ ] »
S (@t ri-n <oy
1<<t—1
j+a>0

L applied at = ¢, and is
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PROOF. Let Ci(a,b) denote the sum in the lemma. We may assume that a > 1—t, otherwise Cy(a,b) = 0.
If a > —1, put A =max(1,a) and B = max(1,b). By Lemma 8.19,

wast&m<<;+;>(+A+m

(8.23) <2t+a+b+3)?
< 2etiath (t+a+b)"t <2e3(t+a+b)t
Next assume a < —1. For ¢ > 0, (1 — ¢/x)® is an increasing function for = > ¢, thus we have

(a+j) ' =(G-1)" <1+a+1> \U—1V4(1+a+1)h{

1 t—1

Thus, by (8.23),

t—1

Cila,b) < <t+a)t10t(—1,b)

)\l 1 t—1
<e4<(t+a)(t+b )> :e4<t—|—a+b+(a+ )b>

t—1 t—1
<elt+a+b)t O

We now complete the proof of the upper bound for H(z,y,2y) in Theorem 8.3. Recall our heuristic that

min 277 (2°% 4. +2%) &~ min 2775,
1<j<k 1<k

This is violated if the minimum occurs at j = j* and there are many ¢; clustered near £;-. The next lemma
captures the likelihood of such an event.

LEMMA 8.21. Suppose g,k,s,u,v € Z satisfy
1<g9g<k—-1,s820,v>2k/2, u>0,ut+v=k+1
Let R be the set of (&1,...,&k) satisfying

(8.24) 0<G < <&<l §>— (1<i<h)
and such that, for somel > max(g+ 1,u), we have
l— l— 1 l—u—
(8.25) R i i
v v v
Then

9*(2(s + 1)9 (u+1)(utv—k)?
g! (k+1)!

PRrROOF. Fix [ satisfying max(u,g + 1) <1 < k. Let R; be the subset of £ satisfying (8.24) and (8.25)
for this particular I. We have Vol(R;) < V41 V2V3Vy, where, by Lemma 8.18,

Vi=Vol{0 <& <o K §ogy < Bl g > Euy) (g = =utly)
1

Vol(R) <

l

L—u+1\"7"
< v > V{0 <01 <+ < bg1 <1:0; > 2585 Vi}
v

/lu+1

(e T Qi (ul —ut 1)
(l—g-—1)
<<(l__“+1 T (1)

v (l—g) "’
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—u—s _u 1 s+1 9
Vo= Vol{ == g g <o <6y < U+1}_< ) 7

Vs = Vol{l5t < g < =ty =

v

Vi=Vol{g < <& <1:& > 58Vik (note that &yy > B57Y)
utv—1\*""Qu1(0,u+v—1
v (k—=1)!

u+v—1 k_l(u—l—v—k)2
< .
v (k—1+1)!

(Gin=1-(1-E%1-6))

Thus

1)9(u + 1)g2 — k)2 k1
Vol(R) < U ),(“k+k )gl(“+f’ ) 3 < j g)(Z—u+1)191(u+v—Z)“.
glh(k+1—g)! S\ -y
1>u

By Lemma 8.20 (witht=k+1—-g,a=¢g+1—-u,b=u+v—k—1,j=1—g), the sum on [ is

k 9 _ |
k—g k—g _ v k+1 k g(k g+1).
< (v+1) <9 = L (U < v"2 oD

and the lemma follows. O

To bound Uy (v), we will bound the volume of the set
T(k,o,m) ={€cRF:0<& < <&KL TH2% 4. 42% 227 (0< 5 < k)}

LEMMA 8.22. Suppose k,v, m are integers with 1 < k < 2v and m > 0. Set b=k —wv. Then

Vol( (k, v,m)) < Mk—kl)' Y= {l()erE) —b)2(m +1) Z:Z i Zii '
PROOF. Let r = max(5,b —m) and £ € J(k,v, m). Then either
(8.26) &> (1<j<k)
or
(8.27) 121]1{1 (& — ]_vﬂ) =& —Em e[, =R for some integers h > 7+ 1,m+h—1<I< k.

Let V4 be the volume of £ € 7 (k,v,m) satisfying (8.26). If b > m + 5, then r = b — m and (8.26) is not
possible, since (8.26) implies that
E—m—-r k-b

& > = =1.
v v

Thus, if (8.26) holds then b < m + 4 and r = 5. By Lemma 8.18,

Quim+5,9) _ (m+6)(m+5—b)> Y
il (k1 1)! S @

Vi<

If (8.27) holds, then there is an integer ¢ satisfying

(8.28) t>h—3, & o > l=m—2t

v
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To see (8.28), suppose such an ¢ does not exist. Then

14206 2% <1 2h 000 N oh v

t>h—3
2t<l
< 1 + 2h732l7m7h+1 + Z 2t217m72t
t>h—3
<14 2mmt < ot=m (sinceh>r+1>6,l>m+h—12>5)

a contradiction. Let V5 be the volume of € € 7 (k,v, m) satisfying (8.27). Fix h and ¢ satisfying (8.28), let
[ vary, and use Lemma 8.21 with u = m + h, g = 2%, s = 2t. The volume of such ¢ is
(m+h+1)(m+h—b)? (4t 4 2)% 22t - (m+h+1)(m+h—b)>
(k+ 1) (24! 223 (k4 1)!

The sum of 2-2"° over ¢ >h-3isK 92", Summing over h > r + 1 gives

(m+r+2)(m—b+r+2)? Y

% .
2 < 22 (1 1)! S P!

PROOF OF LEMMA 8.17. Assume k > 1, since the lemma is trivial when £ = 0. Put b = k£ — v. For
integers m > 0, consider £ satisfying

27" < min 277 (14298 4. 4 208) <217,
0<ji<k

Such € are clearly in 7 (k,v,m). By Lemma 8.22,

1 27",
1-m m
Uk(v) < Z 27" Vol( 7 (k,v,m)) < 1) Sz
m>0 >0
b ifm<b-5
Y, = ) i .
(m+5-=0b)*(m+1) ifm=2b-—4
Next,
27"Y,, b (m+5—0b)*(m+1)
Z 92b—m < Z m92b—m + Z om .
m=0 0<m<b-—>5 m>max(0,b—4)
The proof is completed by noting that if b > 5, each sum on the right side is < 527 and if b < 4, the first
sum is empty and the second is < (5 — b)? < 1+ b%. This completes the proof of Lemma 8.17. O

8.10. Counting integers with a given number of divisors in an interval
Recall 7(n,y, z) = #{d|n : y < d < z} and define
H.(z,y,z) ={n<z:71(n,y,z) =r}
Of particular interest is the case r = 1. Similarly, the exact formula
fL(x,y7z)::j£:(—l)kr<f) > {kﬂnbjh%"7(hJJ
k>r y<di<--<dp<z
implies the existence of

H, ;
er(y,2) = Tim Hr(®:9:2)
T—00 €T
for every fixed pair y, z.

In [31], it is proved that for every » > 1 and ¢ > 0, there is a y, so that
Ho(z,y,2y) >, H(z,y,2y)  (y, <y <z'/*79),
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that is, a positive proportion of all integers n < x with a divisor in (y, 2y] have exactly r such divisors. In
particular, this disproved a 1960 conjecture of Erdés. When y is close to v/z, the method breaks down, but
I conjecture that it still holds:

CONJECTURE 8.23. For each r € N there is a y, so that H.(x,y,2y) >, H(z,y,2y) fory,. <y < /.

CONJECTURE 8.24. The number of integers n that appear exactly twice in the \/x x \/x multiplication
table is > A(x).

8.11. Exercises

EXERCISE 8.1. Fix ¢/ <1 < cand w > 1. Suppose that z is sufficiently large in terms of ¢, ¢, w and
3 <y < y/x. Show that

1 L
B <n<a @B0) = LP (1) > w,m(0,0,) > 1} Sevw —a 3 22
log

and deduce Theorem &.4.

EXERCISE 8.2. If 1 <y < x'/1°%:% show that

H(x,y,2y)
X

EXERCISE 8.3. Recall that A(z) = #{mima : m; < /z,m2 < y/z}. Show that

> x NG T T
A(.’L‘) = Z H(22317 92i—17 \/5) - H(22J7 92917 \/5) + ]l(x = n? for some n € N)'

~ e(y, 2y) (z — 00).







CHAPTER 9

Permutations with a fixed set of a given size

9.1. Introduction and notation

Let k,n be integers with 1 < k < n/2. What is i(n, k), the probability that a random o € S,, fixes some
set of size k7 Equivalently, what is the probability that the cycle decomposition of o contains disjoint cycles
with lengths summing to k7 This is analogous to the problem of bounding H(x,y,2y) from the previous
Chapter, and we will develop a parallel theory based on the same ideas.

The size of i(n, k) has only recently been at all well understood. The lower bound lim,_, i(n, k) >
log k/k is contained in a paper of Diaconis, Fulman and Guralnick [13] in 2008, while the upper bound
i(n, k) < k~1/1%0 is due to Luczak and Pyber [56] in 1993 (These authors did not make any special effort to
optimise the constant 1/100, but their method does not lead to a sharp bound.) Pemantle, Peres, and Rivin
[62, Theorem 1.7] proved that lim,, , i(n, k) = k=54 where as before,

1+ loglog?2
g=1- T 089%% 4 08607.
log 2
THEOREM 9.1 (EBERHARD—FORD—GREEN][16], 2016). For1 <k <n/2,
1
i(n, k) <

kE(1 +logk) 372

Since i(n,n — k) = i(n, k), Theorem 9.1 establishes the order of i(n, k) for all n, k.

Theorem 9.1 has implications for a conjecture of Cameron related to random generation of the symmetric
group. A subgroup G of S, is said to be transitive if for every pair i,j € [n] there is an element g € G so
that g(i) = j. Cameron conjectured that the proportion of o € S,, contained in a transitive subgroup not
containing A,, tends to zero: this was proved by Luczak and Pyber [56] using their bound i(n, k) < k=1/100,
Cameron further guessed that this proportion might decay as fast as n=/2t°(1) (see [56, Section 5]). However
Theorem 9.1 has the following corollary.

COROLLARY 9.2. The proportion of o € S,, contained in a transitive subgroup not containing A, is
> n~¢(logn)~%/2, provided that n is even and greater than 2.

PROOF. By Theorem 9.1 the proportion of o € S, fixing a set By of size n/2 is < n=¢(logn)~3/2. Such
a permutation o must also fix the set By = {1,...,n} \ Bj, and thus preserve the partition {Bj, Ba} of

{1,...,n}. Since |B;| = |Bs|, the set of all T preserving this partition is a transitive subgroup not containing
A,,. Specifically, the group is
G = {U € Sn : U(Bl) = Bl,O'(BQ) = BQ} U {O’ S Sn : O'(Bl) = B270-(B2) = Bl} O

In [18] by Eberhard, Ford and Koukoulopoulos, it is shown (among other things) that the proportion of
o € S, contained in a transitive subgroup not containing A,, is < n~¢(log n)_3/ 2, provided that n is even
and greater than 2.

Whether or not a permutation ¢ has a fixed set of size k£ depends only on the vector

Cr(o) = (C1(0),Cs(0),...,Ck(0))

listing the number of cycles of length 1,2,... &, respectively, in 0. Crucial to our argument is the fact
(e.g., Theorem 4.2) that C has limiting distribution (as n/k — 00) equal to X = (X1, Xo,..., X}), where

105
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the X; are independent and X; has Poisson distribution with parameter 1/i (for short, X; < Pois(1/1)).
A simple corollary is that the limit i(co, k) = lim,, o i(n, k) exists for every k. Define, for any finite list
c = (c1,ca,...,cx) of non-negative integers, the quantity

(9.1 Le)={mi+2my+---+kmy:0<m; <¢; forj=1,2,...k}.
We immediately obtain that

i(n, k) = Pyes, (k: € X(Ck(a)))7

i(00, k) =Pk € Z(Xk)).

This makes it easy to compute (oo, k) for small values of k. For example we have the extremely well known
result (derangements) that

(9.2)

i(00, 1) =P(X; >21)=1- % ~ 0.6321,
and the less well known fact that
i(00,2) =1 —P(X; = Xy =0) —P(X; =1, X, = 0) = 1 — 272 ~ 0.5537.
When k < n, C(o) is also somewhat close to Xy, but requires a further argument. Instead of directly

estimating the probability of a single number lying in .Z (X}, ), however, we apply a global-to-local principle
analogous to Proposition 8.8.

PROPOSITION 9.3. i(n, k) < +E|ZL(X})| uniformly for 1 <k < n/2.
Theorem 9.1 follows immediately from this and the next proposition, when k > 40.

PROPOSITION 9.4. E|.Z(X})| < k' =¢(1 + log k) ~3/2.

Question 1. Is there some constant C' such that (0o, k) ~ Ck~(log k)~3/2?
Question 2. Is i(co, k) monotonically decreasing in k?

Data collected by Britnell and Wildon [7] shows that i(co, k) is decreasing at least as far as i(co, 30),
and of course a positive answer is plausible just from the fact that i(co, k) — 0.

9.2. The global-to-local principle

In this section we prove Proposition 9.3. When 1 < k£ < 200, we argue directly. If n = 2k then Cauchy’s
formula (Lemma 1.2) implies that
1
U2k, k) > Poes, (Ci(0) =2) = 515 > 1.
If n > 2k then Lemma 9.5 gives
1

i(n, k) = Poes, (Cr(0) =1,Cj(0) =0 (j < k)) > D) > 1.

Thus, we need only consider the case k > 200.
LEMMA 9.5. Let 1 <m <n and c1,...,cn be non-negative integers satisfying
c1+2c+---+me, <Kn—m—1.
Then

1) L (i)
< ]PU = e Um = Cm < .
2m +1 H ¢! (Cr(e) = Cm(0) = cm) m-+14 c;!

i=1 =

[

PROOF. Let t =1 +2co + -+ -+ mcey,. If Cj(0) = ¢; for 1 < j < m, write 0 = 0102, where all the cycles
in o7 have length < m and all the cycles in o9 have length > m. By assumption, |o3| = m + 1, so o2 has at
least one cycle. Applying Cauchy’s Theorem (Lemma 1.2) for o7 and Lemma 3.4 (specifically, (3.5)) for o
completes the proof. |



9.2. The global-to-local principle 107

As in the introduction, let X1, X»,... be independent random variables with distribution X 4 Pois(1/7).
LEMMA 9.6. Letk €N, cy,...,¢c, =0, 1C [k] and ¢y =c¢; fori €I, ¢, =0 forie I. then

|Z(c) () [ (e + D).
el
PrOOF. Clearly, Z(c) is the union of [[,;(¢c; + 1) translates of .Z(c’). O
LEMMA 9.7. Suppose that ' < €. Then
{41
E|2(Xe)| < BLZ(X)| < 5 EL2(X0)l,
PROOF. For the first inequality,
ElZX) = > |2 P(Xi=c,.... X =cp)
Ciy..yce 20
> Y | Z((crs )| P(Xy =c,. X =) =E[L(Xp|.
Cl,...,ckZO

By Lemma 9.6, |.Z(Xy)| < (1 + Xp11) -+ (1 4+ X¢)|-Z(Xy)|. Thus by independence,

{41
E |2 (X)) H E(1+4 X;) |E|ZL(Xp)| = E|Z(Xe)|. 0
41
=0'+1
LEMMA 9.8. For any j < k we have
3
E|Z(X0)|X; < SE|Z (X))
Suppose that j1,...,jn < k are distinct integers and that ai,...,ap are positive integers. Then
a a 1
E |$(Xk)|Xj11 o ‘th},Z <Lay,..an i jh]E |$(X7€)|
PROOF. Define Xj by putting X =-.-= X} =0 and X; = X; for all other j. By Lemma 9.6, we

have
|2 (Xi)| < [Z(X)IA+ X5,) - (1+ X5,).
Thus by independence

:::

E|Z(X0I X! - X <ELZX) [[EX] + BXG)

N
Il
—

<ElZ( Xk)|

=

EXS +EX[™).

N
Il
—

When h =a; =1 and j; = j, we have

X
EXj+X§—21E(2>+21EX—

In general, for X 4 Pois(\) with A < 1 we have EX™ <,;, A and the lemma follows. O
We turn now to the proof of Proposition 9.3. In what follows write
S(c)=c1+2c2+ -+ leg = max Z(c) (c=(c1y...,c0)).

We will treat the lower bound and upper bound in Proposition 9.3 separately, the former being somewhat
more straightforward than the latter. We record here that

(9.3) ElZX)l= Y |ZE@PXi=c) - PXp=cp)=e T Y

liei
C1yeeesCl 20 ClseeryCl 20 Hl 1 Gt

£ (c)]
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PROOF OF PROPOSITION 9.3 (LOWER BOUND). When k > 200, let r = |k/20], so that » > 10, and
consider the permutations 0 = ao1028 € S,,, where o1 and o9 are cycles, |a| < 4r < |o1| < |og| < 167, all
cycles in « have length < r, all cycles in 8 have length at least 167, and « has a divisor of size k — |o1| — |o2].
If Ci(o) = ¢; for 1 < i < r, then the last condition is equivalent to k — |o1| — |o2| € Z(c). In particular
|o1| + |o2| < k, and hence

k 4
18| =n — |a| — |o1| — |o2| 22k—g—k’: gk’2k—4r>16r.
Fix ¢ = (1, -+ ,¢.) with S(c) < 4r, fix 1,0y with 4r < {1 < €3 < 167 such that k — ¢, — ¢35 € £(c). By
Lemma 9.5, the probability that a random o € S, has ¢; cycles of length i (1 < ¢ < r), one cycle each of
length ¢, /5 and no other cycles of length < 167 is at least

1 1
. > - —
(32r + 1)l Lo [ [,y cilic 3]y clic
Now Z(c) C [0,4r]. Hence, for any ¢; satisfying 4r + 20 < ¢; < 8 — 1 and any g € Z(c), the unique ¢,

with k — ¢1 — £y = g satisfies fo < k—¢1 <20(r+1) — 41 < 16rand by >k — 01 —4r > 16r — ¢, > (1. As
8 —1— (4r+20) + 1 =4r — 20 > 2r, we conclude that

: 1 .
k)5 Y 1Z@I]
c1,,¢r 20 i=1

S(c)<4r

As in (9.3), the sum above equals e"E |2 (X,.)|1(S(X,) < 4r). Hence, by , we see that

(1/i)%
Ci! '

i(n k) > %]E 12(X,)|1(S(X,) < 4r).

To estimate this, we use the inequality

By Lemma 9.8 (first part) we have
ELZ(X,)|S$(X,) = Y _E|Z(X,)[iX; < 3rE[Z(X,)]
j=1

It follows that

3
ELZ(XS(X,) < 1) > 512%)|(1- )
and we conclude that
1
i(n,k) > —E|£(X,)].
Finally, the lower bound in Proposition 9.3 is a consequence of this and Lemma 9.7. |

PROOF OF PROPOSITION 9.3 (UPPER BOUND). Temporarily impose a total ordering on the set of all
cycles formed from subsets of [n], first ordering them by length, then imposing an arbitrary ordering of the
cycles of a given length. Let o € S,, have a divisor of size k. Let ky = k and ko = n — k. Then 0 = 0109,
where |01 = k1 and |og| = k2. For some j € {1,2}, the largest cycle in o, with respect to our total ordering,
lies in o3_;. Let ¢ be the largest cycle in 0}, and note that |¢| < min(ky, k2) = k. Uniquely write 0 = a¢p3,
where « is the product of all cycles dividing ¢ which are smaller than ¢ and ( is the product of all cycles
which are larger than ¢ (again, ‘smaller’ and ’larger’ are with respect to the total ordering). In particular
|B| = || since B contains the largest cycle in o, and thus

(9-4) 6] < |8l =1 —[4] = |al.



9.2. The global-to-local principle 109

By definition of ¢ and «, « has a divisor of size k; — |¢|. Suppose |¢| = ¢, C;(a) = ¢; for j < ¢ and
c=(c1,¢2,...,¢7). Then k; — ¢ € Z(c). For £ and c satistying this last condition, we count the number of
possible pairs «, ¢ using Lemma 1.2 to count the number of a. The total count is at most

<nfa0““i[u5f'(nzm5“1”—zn_m_%'fllﬁ“.

i<l

Given « and ¢, (9.4) and (3.5) imply that the number of choices for § is at most (n — |a| — ¢)!/¢. Thus

. i 1/2 1/2% 1
TR 3 > ED D | E SR ol ol | S S

j=1¢=1 C1,..,0020 <L j=1 c1,...,cx20 i<k ci! m(c)<e<k
kj—tcZ(c) kj—teZ(c)

where m(c) = max{i : ¢; > 0} U {1}. With c fixed, note that ¢ > max(m(c),k; — S(c)). Also, the number
of £ such that k; — £ € Z(c) is at most [.Z(c)|. Thus,

v L £()

5
m(c)<e<k ¢ max (m(c),kj - S(C))
k;—te2(c)

Using (9.3), we thus see that

, |2 (X))
. < 2ekE .

(9:5) iln k) < 2ek <max(m(Xk), k— S(Xk))2>

To bound this we use the inequality

;<i 1+i2
max(m, k — S)2 k2 m? )’

which can be checked in the cases S > k/2 and S < k/2 separately. It follows from this and (9.5) that
. 8e 8e |f(Xk)|S(Xk)2

9.6 k)< —E|Z(X —E ——F———.

(9. itn, ) < FELZR)]+ r EOUE

The first of these two terms is what we want, but the second requires a keener analysis. By conditioning
on m = m(Xy) we have

LXR)ISXe)? a1
E'%@§)=ZW2 [ L()]S()P(X = )B(Xy1 = - = X, = 0)
m=1 C1y.eesCm, 20
cm 21

k
e 1
g ' —E X'm Xm 2X’m-
2 Y SELZ(X0)IS(Xn)

In the last step we used the crude inequality 1(X,, > 1) < X,,,. Expanding S(X,,)? = (X1 +2Xo +--- +
mX,,)? and using (9.6), we arrive at

(9.7) i(n, k) < ]E L (Xe)| + 13 Z Z W' | L (Xon)| X X i X
M=
The innermost sum is estimated using Lemma 9.8, splitting into various cases depending on the set of distinct
values among 4,4, m.
Case 1: i,i',m all distinct. Then ii'E [£(X,,)| X; Xy X < LE[L(X,)].
Case 2: i =i’ # m. Then ii'E|L (X )| Xi X X, € £E[L(Xn)| K E|ZL(Xm)].
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Case 3: i =4 = m. Then i'E |.Z(X)| X: Xy X < mE|.Z (X))
Case 4: i i =m or i #i=m. In both cases ii'E |.Z(X,,)| X; Xy X < E|Z (X))

Summing over all cases, it follows that

> B L (X)) | Xi X Xy < mE |Z(X)].

i,i/=1

By Lemma 9.7, E |.Z2(X,,)| < E|.Z(X})]| for every m < k and the result follows from this and (9.7). O

9.3. The lower bound in Proposition 9.4
We begin by noting that from (9.3) it follows that

k e,
(0 El2(Xg) = Y 120 [[ L
Clyennsci =0 i=1 v

Fix r =c¢ + -+ 4+ ¢,. We claim that

k . k
(/i 1 12" (a)|
(9.9 YoM =L oy e
c1+-Fcep=r i=1 ai,...,ar=1
where
(9.10) Z*(a) = {Zawlg [r]},
iel
that is, |-Z*(a)| is the number of distinct subset sums from aq,...,a,. To see (9.9), we start from the right
k

side and set ¢; = [{j : a; = i}| for each i. Then .Z(c) = Z*(a), [[;_,i% = a1 ---ay, and each c = (c1,...,¢cx)
comes from q,’“i'ck, different choices of aq, ..., a.

log 2
the part of the sum on the right side of (9.9) in which

bi=#{j:2"7 <a; <201} (i=1,2,....,J), a; <2/ -1 (V).

Now let J = Fog kJ and suppose that by, ..., by are arbitrary non-negative integers with sum r. Consider

Writing

J . .

2(b) = [[{2", ..., 2" = 13",

i=1

we have
1 12 ) 1 ()|
9.11 - = - — =
1) Ly el Ly @)
ai,...,ar=1 bi+-+by=J de2(b)

To see this, fix by, ..., by and observe that there are bl,’“i'bﬂ ways to choose which b; of the variables aq, ..., a,

lie in [2¢71,28 — 1] for 1 <@ < J.
We now take only the terms with » = J. Combining (9.8), (9.9) and (9.11) gives

(9.12) ]E\,z(Xk)|>>% > ! Y 27 ()]

..
byt =g D10 de2(b) dy--dg

LEMMA 9.9. For anyb = (by,...,b;) withby +---+ by = J we have

s ] @logd)

dy---dy Z;,le byt by —i

de(b)
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PRrOOF. Given £ > 0, let R(d,¢) be the number of I C [J] with £ =), ; d;. Also, define
2" —1

1

)\i == Z .

j:2i—1 '7

Since L >

7 > 2] + 23+1 for all j, A; = Aj41. Also, lim; o A; = log 2. Thus we conclude that

log2 < \; <1 (1<igJ).
Since Y, R(d, ¢) = 27, By Cauchy-Schwarz,

2J d 2b; 1 ?
2 EAJ. :( > M}ZR(d,E))

1

de2(b)
(9.13) (Z i dJZRde zez())
de2(b)
R(d, ¢)” -Z*(d)]
< —_— -— .
Do [ =
de2(b) L de2(b)

Our next aim is to establish an upper bound for the first sum on the right side. We have

R(d 1
9.14 S, Z2), S(Y,Z) = _—
0.1 y M.y vo- Y
de2(b),¢ Y, ZC[J] de2(b)
i€Y di:Zz‘ezdi-

If Y = Z, then evidently S(Y,Z) = A& -~-/\Z}". If Y and Z are distinct, let j = max(YAZ) be the
largest coordinate at which Y and Z differ. With all of the quantities d; fixed except for d;, we see that d;
is uniquely determined by the relation ZieY d; = Ziez d;. If we define e(j) € [J] uniquely by

bl +F be(j) 1+ 1< bl +- 4+ be(j)7
then d; > 2¢(1)=1  regardless of the choice of di, ... ,dj_l,d<+1, ...,dy and thus

AL b\

J 1 1
s.2) <]1 (;d) O R v R R S T

1= i
ity

(Here, the sums over d; are over the appropriate dyadic intervals required so that d € Z(b).)

Since the number of pairs of subsets Y, Z C [J] with max(YAZ) = j is exactly 2717~1 we get from this
and (9.14) that
! )\—bj R(d?£)2 2.] 2] 4 2jfe(j 2 2] 2= 7 2]
1N" > oo <y+2') +Z >

j=1 dez(b),t Jj=1 jee(j)=i

J
<27 +27 Z2b1+”'+b"_i (the i = J term is 20 = 1)

i=1
J
<27 ohtbize,
i=1
Comparing with (9.13), and using again that A; > log 2, completes the proof. O

Combining Lemma 9.9 and (9.12), we obtain

21log 2)” 1
B2 Xy > ( lf ! Z | bittbi—i
bty b1l b1 20 '
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Applying the Lemma 8.14 with x; = 2%~ 1 <4 < J, the multiple sum over by, ...,b; equals

1 Z 1 1 JJ - eJ
7 bl T T g3
Ty e bleb T

using the multinomial theorem and Stirling’s formula. Recalling that J = }gi’; + O(1), the lower bound in

Proposition 9.4 now follows.

9.4. The upper bound in Proposition 9.4
Recall from (9.10) the definition of Z*(a). From (9.3), the bound Hj > logk and (9.9) we obtain

k
1 1 |-Z*(a)|
9.15 E|Z(XL)] < = — —_—.
.15 s iyl Yy e
T ay,...,ar=1
Let aq,as, ... be the increasing rearrangement of the sequence a, so that a; < as <---. For0<j < r,

J
Z*(a) C {m+2&i:0<m< > aIc {j+1,...,r}},
i€l i=1
from which it follows immediately that
| (a)| < G(a),

where, for any real ¢4, ...,t., we define

(9.16) G(t) = min 2777 (ty +---+1; +1).

0<y<r
As in the previous chapter, we replace the sum in (9.15) with an integral, using that G(a) is increasing in
each coordinate.

LEMMA 9.10. For any r > 1, we have

k
1 |,$*(a)| r : —J (161 &5 r log k
A o <C@HY / GBI, 2R e RS L) = (2H)U (153).
a,...,ar=1 0<E<L&-<

PROOF. Motivated by the fact that
1 /exp(Ha) dt
a exp(Hq—1) t ’

R(a) = H [eXp (Haz‘*l) ; €XP (Hai)] :

for each a define the product sets

By (9.16), we have
k ~ k
Z*(a G(a _ dt
O S i) DEECC B
ay,...,ar=1 1 r ay,...,ar=1 1 r ay,...,ar=1 R(a) “1 r
Consider some t € R(a), so that exp{H,, 1} < t; < exp{H,,} for 1 <i < 7. Let#; < --- <%, be the
increasing rearrangement of t. From H,, > log(m + 1) we have t; > a; for all ¢ and thus ¢; > a; for all i.
Hence

G(@) < min 277 (f +---+1;+1)=G(t) forallt € R(a).
0<g<r ’

This yields
k

z exp(Hy) exp(Hy) z
Z G(é)/ dt < Z / &dt — / / &dt.
‘ . Riay t1 o tr Reay b1 tr L L t-- -ty

ai,...,ar=1




9.5. Exercises 113

The integrand on the right is symmetric in t1, ..., t., and thus equals r! times the integral over the region
1<t <--- <t <efls. Making the change of variables ¢; = e$:* yields
k
ZL*(a .
> 2@l (2Hy)"7r! / min 277 (57 4o e 4 1) de
ay - Qr A,

a1,-,6r=1 0<Er-<E,<1

The lemma follows from the upper bound Hy < 1+ logk. O
Now Lemma 8.17 provides the bound
1+ |v—r)?

UT(U) < (T+ 1)!(2r—v + 1)a

uniformly for 0 < r < 2v. Set
_ logk
v log2’
In what follows, we will use the observation that a™/(n + 1)! is increasing for n < @ — 2 and decreasing
thereafter. If r = rg +m with 0 < m < rg, then we have

(2H)"  1+m?

ro = |v].

(QHk)TUr('U) <

(r+1! 2m
(QH]C)TO 2H,, ™ 14 m2
= (ro + 1)! ro + 2 2m

< kK€ (og k)32 (1 + m?)(log 2)™.
Summed over m, this gives a total of < k*~¢(logk)~3/2.
Next suppose that r = rg —m, m € N. Then we have
(2H)" 2

-(1

e )
< (2H)™ ([ 1o
= (7“0 + 1)' 2H,,

(2Hk)TUT(U) <

>m-(1+m2)

14+ m?

k27£ log k -3/2 "
< (log k) (2log2)™

Summed over m, we again get a total of < k?~¢(logk) /2.
There remains the range r > 2rg. Here, we use the trivial bound U,.(v) < 1/r!. By Proposition 0.3,

2H,)"
> QHY) UM (v) < Y CH) r,’“) < 2Hk(1=Q(1/10g2)) o ,2-28

r>2r9 >2v
We conclude that
> (2Hp) Uy(r) < k*~¢ (log k) /2.

Combined with Lemma 9.10 and (9.15), this proves the upper bound in Proposition 9.4.

9.5. Exercises

EXERCISE 9.1. If 1 < k < n/logn, show that
i(n, k) ~i(oo, k) (n — o0).






CHAPTER 10

Sets of permutations with equal sized divisors

10.1. Equal sized divisors of several permutations

Let 01, ...,0, be random permutations in S,, chosen independently. By Theorem 9.1, the probability
that they all have a divisor of size k is

1

i(n, k)" =, —(k‘g(l TTos k)Y

(1<k<n/2).

For o € §,, define
D(o) ={|B| : Blo} = ZL((Ci(0),...,Ck(0))), the set of sizes of divisors of o.

We note that {0,n} C D(o) always. We wish to also bound the probability that D(o1)N---ND(o,) contains
an element in [k,n/2]. Crudely, from the above and the fact that 12€ > 1 this is at most

‘ . klfn‘,‘

k<m<n/2

This estimate is wasteful, since the events my € D(o1) N ---N D(o,) and mg € D(o1) N---N D(o,) are not
independent. In fact, if r > 4 then it is rare for D(o1) N--- N D(0;.) to have a large element, but this is not
true for » = 3. This ultimately depends on the inequalities

3(1 —log2) <1< 4(1—log2).

THEOREM 10.1 (PEMANTLE-PERES-RIVIN [62]; 2016). Let 01,...,04 be random permutations
in Sy, chosen independently. There is a real number a > 0 so that

P(D(o1)N---ND(oy) ={0,n}) > .

The authors if [17] gave a proof of 10.1 which is much simpler than the original proof in [62], and we
given an even simpler proof below.

THEOREM 10.2 (EBERHARD-FORD-GREEN [17]; 2017). Let 01,032,035 be random permutations
in Sy, chosen independently. With probability — 1 as n — oo, we have

|D(o1) N D(o2) N D(o3)N[1,n—1]] > 1.
10.1.1. Proof of Theorem 10.1.
LEMMA 10.3. (a) Suppose that h,m are integers with h < m <n — h. Then
P, (m € D(0),Ci(0) =0) < A~
() IF1<A<1.9, h2<k<n/2andk <m <n—k then
P, (m € D(0), Cpy(0) = 0,Cp iy (0) < Alog(k/h)) < h2(k/h) 202,

Proor. For (a), factor each such o as ¢ = 0109 where |01| = m and |o2] = n — m. By By Theorem

1.10, the number of such o is
< (" m! (n—m)! < n!
m h h h2’
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For (b), WLOG k > 10. Fix £ < Alog(k/h) and consider permutations o with Cj;)(0) = 0, Cp, () = £
and such that m € D(c). Write 0 = o102 with |o1] = m, |02| = n —m. Then Cy,1)(01) = £1 and
C(h’k] (02) = Lo, where ¢1 + ¢5 = £. By Theorem 1.10, the number of such o, for a given choice of ¢y, {5, is

Hy — Hy)® Hy — Hp)" 1+ log(k/h))*
o (M) L o)
h-(k/h)t;! h- (k/h)s! h2(k/h)2€1105!
Here we used that Hy — Hy, > logk > log(k/h), so the factor 1 + £1+/2h in Theorem 1.10 is bounded.
Summing over /1 + ¢ = {, we see that

(2log(k/h) +2)* _ (2log(k/h))"

Pg(m € D(O’),C[h](d) = O,C(h,k](a) =/) <

0h2(k/h)? h2(k/h)2e! -
We sum over ¢ < Alog(k/h), using the bound for Poisson tails (Prop. 0.3), and obtaining
P, (m € D(0), c[k] (0) < Mog(k/h)) < h™2e~(2loe/hNQ2) — p=2(f /p)=2Q0/2), 0
LEMMA 10.4. Let 1 < h < n/lO There is a real number ¢ > 0 so that with probability < h=4¢,
Ciny(oi) =0 for 1 <i<4 and D(al) -N D(o4) contains an element other than 0 and n.

PRrROOF. Fix 0 < e < 1 , to be determined later. WLOG h > 10. Let k = 2"h < n/2 for a non-negative
integer r. Let 01,092,073, 04 be random permutations of S,,.

Let F) be the event that Cp(o;) = 0 (1 < i < 4), and for some i, h,k]( o;) > (1 + ¢)log(k/h).
Let Gy be the event that Cpj(0;) = 0 (1 < i < 4), and that for some m € (k,2k] N (h,n/2], we have
m € D(o1)N---ND(oyg). Let Hy, be the event that G, holds and that C(j, x)(03) < (1 +¢)log(k/h) for each
i. Evidently, the probability in the lemma is at most

(10.2) Y PGi< ). PG+ > (PF.+PH).
h<k=2"h<n/2 h<k=2rh<h® h3<k=2"h<n/2
By Theorem 1.10 and Proposition 0.3 (cf. proof of Corollary 1.12, Exercise 1.7), if k > h3 then

> (log(k/h) + 1) < 1

Pl < 0 © WA(k/h)R0F)”

1
h*(k/h)
By Lemma 10.3 (a), we have

4
PG Y (Pocs,(me D), Cpy(0) =0)) <
k<m<2k

£=(14¢)log(k/h)—1

k
ﬁ.
Now suppose that h® < k < n/2 and consider the event Hy. By Lemma 10.3 (b), we get that
k E1-8Q(ES)
h8(k/R)BQUSS)  p8—8Q(EE)
Choose € = 0.087 so that 8Q(1££) > 1. Inserting our bounds for Fy, Gy, and Hy, into (10.2), we see that the
probability in the lemma is

h? 1 1 1 1

< h8 + BAT2Q(1+e) + R5+16Q(1EE) < BA+2Q(1+e) S p4.007°

P H, <

O

ProOOF OF THEOREM 10.1. Let h be a sufficiently large constant and ny = 3h. If n < ng, the probability
in question is at least the probability that oy is an n-cycle, which is 1/n > 1/ng. Now suppose that n > ng,
in particular n > 3h. By (3.5) and Lemma 10.4,

P(Cpg(o)) =0 (1 < i < 4: D(0r) NN (o) = {0,n}) > ﬁ ~0 (hi) .

Taking h large enough proves the theorem. O
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10.1.2. Proof of Theorem 10.2. Rather than follow the proof from [17], as in Chapter 7 we will work
with random harmonic sets A and argue using probability and combinatorics. Recall that A is formed by
choosing each i € A with probability 1/i, independently for each ¢. As we saw in that Chapter, if u is not too
small and v = o(n) then A N (u,v] is a good approximation of C(c) N (u,v], where C(o) = {j : Cj(0) > 1}
for a random o € S,,. We can make this precise. For each j, let Z; 4 Pois(1/34), with Z1, Zs, ... independent,
and define the random set A = {j : Z; > 1}. By Theorem 4.2, Exercise 4.1 (b), and the triangle inequality,
we have

dryv (AN (u,v],C(0) N (u,0]) < dry (AN (u, 0], AN (u,0]) + dry (AN (u,0], C N (u,0))
(10.3) 1
< =+ e—n/5v.
u

Let A1, Az, A3 be three random harmonic sets, chosen independently of one another.
Our main task is to prove the following.

PROPOSITION 10.5. For every § > 0 there is a constant w = w(d) > 0 so that if K > 2Y/% is an integer,
then with probability at least 1 — &, there are nonempty subsets Ay C A; N (KY, K], Ay C Ay N (KY, K],
Az C Az N (KY, K| with equal sums.

From Proposition 10.5, we quickly deduce Theorem 10.2. Fix ¢ € (0,1/5), apply Proposition 10.5, and
take K = [(1/6)%/], so that K* > 1/. Suppose that n > K2, and let 01,02, 03 be random permutations
in S, chosen independently. By (10.3), there are nonempty subsets C; C C(o;) N (K¥, K] for i = 1,2,3
having equal sums with probability 1 — O(8) — O(e=V™/%) = 1 — O(6). Also, the common value of XC; is
<1424+ K =1K(K+1) <n. On this event, D(o1) N D(02) N D(03) has an element other that 0 and
n. Taking § — 0 completes the proof of Theorem 10.2.

Proposition 10.5 will be proved by a ‘global-to-local’ principle along the lines of that in Section 7.4.
The global estimate is provided by the next result, which is analogous to Lemma 7.14 in Chapter 7. We
adopt the notation from Chapter 7 that X B denotes the sum of the elements of B. We define S(C, D) as
the set of pairs (¥A4; — XAz, XAy — 3 A3) taken over all subsets 41 C A3 N (C, D], A2 C Ao N (C, D], and
As C AsnN (C, D].

LEMMA 10.6. Fiz 0 < 8 <1— L%, D > 219 and C = D?. Let 10 < ¢ < log D. With probability
1—053(1/log¢), we have

S(C,D) € [-£D,¢D)?, |S(C,D)| = D?¢.

We will prove Lemma 10.6 later, but first we give a brief heuristic for why it should hold. If ¢ is large,
(7.7) implies that Y A; N (C, D] < €D with high probability, and consequently S(C, D) C [-£D,¢D]?. Nor-
mally, each A; N (C, D] has about log(D/C) elements, and thus there are 2/A410(C:PlI+1A20(C.D][+|AsN(C,D]| ~
(D/C)3%°82 choices for (A, Ag, A3). If C < D~ T2 then there are more than D2 triples (A1, As, A3), and
if the pairs (X A; — X A3, ¥ Ay — ¥ A3) are nicely distributed, there is a good likelihood that |S(C, D)| > D?2.

PROOF OF PROPOSITION 10.5 FROM LEMMA 10.6. Let 8 = 0.02 so that 8 < 1 — %, and let £ be a
large enough integer and fixed so that the conclusion of Lemma 10.6 holds with probability at least 1/2. Let
D be a sufficiently large integer and C = D?P.

Our main goal is to show that with probability bounded away from zero, there are nonempty subsets

Ai g Al N (C, 5§D] (Z = 1, 2, 3) with ZAl = EAQ = EAg Let E1 be the event

Let E5 be the event
A3 N (26D, 4€D] is nonempty.
Then F; and FEs are independent and

1 1

PEy=1- ] 1—2) ==

? , ( j) 2
26D<j<4¢D
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In events Fy and Es, let j5 be the smallest element of As N (2£D,4¢D]. There are |S(C, D)| pairs (j1,j2) €
(€D, 5¢D)? such that

(10.4) (J1 — Js.j2 — ja3) € —=S(C, D).

The set U; of values of j; for which there are at least D/(8£2) corresponding values of jo in (10.4) satisfies
|U1| = D/(8€?), for otherwise the total number of pairs (ji,j2) is less than

D D?
46D — |Uh])=— + |U1|(4€D) < —.
(€D — Ur]) g5 +UhI(46D) <
With A; N (C, D] fixed (i = 1,2,3) and A3N (2§D, 4€D] fixed such that Fy and F5 hold, let E3 be the event
A1 NU; is nonempty.
We compute
1 |UA| —1/(40€%)
]P’(Eg):l—l_[ (1—j)>1—exp{—5w}>1—e .
jely

With A; N (£D,5¢D] fixed as well so that E3 holds, let j4 = min(A; N U;p) and let Uy be the set of
corresponding values of js so that (10.4) holds. Then |Uz| > D/(8¢2). Let E, be the event

A5 N U, is nonempty.

As above, PE; > 1 — e~ 1/(408") If B\ F, F3 and Ej all hold then applying (10.4), we see that there are
subsets 4; € A; N (C, D] and numbers j; € A; N (£D,5¢D] for i = 1,2,3 so that

,jl —+ ZAl = jg —+ 2A2 ng —|—EA3
By independence, the probability of this occurring is at least

1
c:= 1 (1 - e_l/(4053)).

Conclusion: With probability at least ¢, there are nonempty subsets A4; C A; N (C,5¢D] (i = 1,2,3) with
equal sums.

We now apply this to multiple disjoint intervals to boost the probability. Fix ¢ € (0,1/5) and let

1 1
I= [ log (>—‘, so that e~°f < 6.
c 1)

Let kg be any sufficiently large integer in terms of § (it may also depend on 8 and ¢, but these are fixed and

independent of ¢), and
- ’ (1<i<I)
i = 5€ N 5

and choose kg so large that k; > 2. For 1 < i < I, let F; be the event that there are nonempty subsets
A; € A;n (ki ki—q], i =1,2,3, with ¥A; = YAy = ¥ A;. By the above conclusion with 56D = k;_; and
C = D?, and noting that C' > k;, we have that P(F;) > c for each i. Moreover, the F; are independent. The
probability that at least one of the events F; holds is at least

I-(1-¢fz1-e>1-0

In conclusion, with probability at least 1 — §, there are nonempty subsets of A; N (kr, ko] (¢ = 1,2,3) with
equal sums. For 1 < ¢ < I, we have
2 1
ki <56k + V8 <5ekP < jn, = 24 10858
! ’ B log2

using that k; > kr > 2. Hence, kg < k?l, and Proposition 10.5 holds with w = n_I. O
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PrOOF OF LEMMA 10.6. This is similar to the proof of Lemma 7.14. Let ¢ > 0 be sufficiently small in
terms of 3, and let ¥ = %log &. For brevity, let

Ar=A;N(C,D], (i=1,2,3).
Inequality (7.7) implies that with probability at least 1 — 3/¢, LAY < D for each i. This implies that
S(C,D) € [-¢D,¢DP.
Let E be the event that
(10.5) |A;N(B,D]| > (1-¢)log(D/B) —¢ (C<B<D,1<i<3).

By the argument in the proof of Lemma 7.14, which uses Lemma 7.13, the probability that E fails is
< e /3 «_1/logt.

We use a second moment method. Let W (A%, A, A%) be the number of six-tuples (A;, A}, As, AL, A3, A})
with A;, A, C A¥ for i = 1,2,3 and for which
(10.6) YA — YA =YA; - YA, =3 A; - TA;.
Let g(my, ms2) be the number of triples (A;, Az, A3) with A; C A7 for ¢ = 1,2,3 and ¥A; — X A3 = my,
YAy — Y A3 = mo. Since

D glmi,mg) = 2WIHASIHIASL - 5(C, D) = {(m1,ms) : g(m1,ma) > 0},
myi,ma2

Cauchy-Schwarz gives

2
PAiNANA (T gnma) ) < IS(CD) X glmi,ma)? = [S(CD)| WAL, A3 A3

mi,msa mi,ma2
so that ( )
W (AT, A% A%
—1 1> 432,433
IS(C. D)™ < asTraras raag
Let

_ W(A7, A3, A3)
T=E (22A;+2A;|+2|A;| L(E) ).

We will show that
glogZ

(10.7) T DT

Assuming (10.7), it follows that

P(|S(C, D)| < D?/€) < P(E) +P(E and |S(C,D)|~" > ¢/D?)
“logé € log €’
as required.

It remains to prove (10.7). Assume we are in the event E and consider a solution of (10.6). Writing
AAB for the symmetric difference between A and B, for each i define n; = max(A;AA}), with n; = 0 if
A=Al Let Qi ={ne€Af :n<n;}and Q; = {n € Af : n > n;}. It is possible that Q; is empty and/or
Q) is empty. If Q; is nonempty, let M; = max @Q;, otherwise leave M; undefined. We observe that by (10.5),
if M; exists then |Q}| = |AF N (M;, D]| — 1 and thus

(10.8) |Qi| = k(M;) :=max (0, (1 — &) log(D/M;) — ¢ — 1).

Our argument breaks into cases depending on which M, are defined. If some M; is undefined, then
either n; = 0 and A; = A}, or else n; exists, lies in exactly one of A;, A} and is the smallest element of A¥.
Summing the possibilities for n; in the latter case we conclude that

(10.9) #{(A;, A) : M; not defined} = 2147141,
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Decompose W (A3, A5, Aj) = Wy + Wy + Wa, where Wy is the number of six-tuples satisfying (10.6) with

none of the M; defined, W; is the number of six-tuples with exactly one M; defined and W5 is the number
of six-tuples with at least two of the M; defined. Likewise decompose T as T' = Ty + T + T, where

W
T,=E (22|A;+2A;|+2A;| IL(E)), (s =0,1,2).

By (10.9) and (10.5),

23¢ log D 1
< peleedi-—o0-5 < p2

1(E)
olATI+HAZ[+AS] < (D/C)3(1=2)log?2
if € is small enough so that (3log2)(1 —¢)(1 — ) > 2, and using that ¢ = $ log and £ < log D. This is the

2/3
log2*

(10.10) Th<E (

only case where we will need the full strength of 5 < 1 — A larger upper bound on § will be needed
for T7.

To estimate T3, without loss of generality suppose that M; is defined by M; and M3 are not defined.
As in the proof of Lemma 7.14, we organize the estimation of T} as follows. Choose Ag, A%, A3, A% so that
My, M3 are undefined, choose M; € (C, D], choose Q1 C (C, M;] with M; € @1, and choose the sets A; NQ;
and A} N Q. With all of this data fixed, and fixing which of the two sets A;, A] the element n; lies in,
the value of ny is uniquely determined by (10.6) (this value may or may not lie in (M7, D]). With n; fixed,
choose Q) C (ny, D] satisfying (10.8). For each choice of @, there are 2/91l was to choose A; N Q) and
Al N QY (each element of Q) lies in both 4; N Q] and A} N Q) or neither). On event E, (10.5) and (10.9)

imply that

#{(Aq, Ay, A3, AL) : Mo, M3 not defined} 1 22¢
92[A;[+2[A%] OlAZ[+]A]] < (D/C)2(1—e)log2"
Also,
9lQ1l 1 1
DAL~ FAQIHQ] S QARG
Therefore,
22v 1 P(AT N (C,M] = Q1) .
< (D/C)2(1=2)log2 Z ok (M) Z 22[Q1] Z ZP(AI N (M, m] = {m})
C<M;<D Q1C(C,M4] A1NQ1 na
M;eQn ATNQy
x> PATN(m, D] = Q).
Q) C(n1,D]
|Q11>k(Mn)

The inner sum over @’ is clearly < 1, and

1 1
I[D(A*l‘ N (Mhnl] = {nl}) < P(?’Ll S AY) = ; < ﬁ
1 1
There are 2291l was to choose the pair (4; N Q1, A7 N Q;). Hence,
ne 2y LS parncan)=Q)
1< 2(1—¢) log 2 k(M 1 NG M) =
(D/C)2melos? | 4=, XM, Q1C(C, M)
MyeQn
<P(My€AT)=1/M;
2y
< (D/C;uﬁ) log 2 Z Qk(Mf)Mz
C<M;<D 1

23 1
< 2(1—¢)log2 Z 2 (1—e)log2”
(DjCyPTawe? | 2 MFD/M)0
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The exponent of M; in the denominator is larger than 1 and 23% = 298¢ < ¢ < log D, hence

(log D)c?;(lfs) log2—1 0042 1

D3(1—¢)log2 < D3(1—¢)log2 < ﬁ

if € > 0 is small enough. Here we used that C = DB < po-03821

The treatment of T3 is similar. If My, My, M3 are all defined, without loss of generality assume that
My > M, > Ms, and if only two of My, My, M3 are defined then without loss of generality assume that
My > My and M3 isn’t defined. In either case, A3AA%L has at most one element larger than Mo, and if this
element exists then it is the smallest element of A% N (M, D]. Thus, in building A; and A% from elements of
A%, there are four choices for each element that is < Ma, four choices for the smallest element of A5N (M, D]
and two choices for the remaining elements of A% N (Mz, D]. With My fixed, the number of possible pairs
(As, A%) is bounded by

(10.11) T <

| 92|Az]

< Sromy
We will count solutions of (10.6) by first choosing M; and My, then choosing As and A% so that AsAAj
has at most one element larger than M>, choosing Q; C (C, M;] with M; € Q; (j = 1,2), and choosing the
sets A; N Qj, A;NQ; (j =1,2). Each n; lies in exactly one of A;, A} (j = 1,2) and thus with all of this
data fixed there are at most four possibilities for (nq,ng) satisfying n; € (M;, D] for j = 1,2. With ny,no
fixed we then choose Q' C (n;, D] satisfying (10.8), and finally there are 2/911+19z| choices for the quadruple
(A1 NQL,AINQL, AN QL AL N QY). As before, we have

21Q11+1Q5] 1
922|AT[+2|AS| < 22|Q1[+2[Q2|+k(M1)+k(M2)

AAINCM:]| | 91+ AZN(Mz, D]

Therefore,
1 P(A; N (C,M;] = Qi;i=1,2)
T < Z k(M) +2k(Mz) Z 221Q1[+2|Q2| Z
C<Ma<M;<D Q1C(C.M1],M1€Qy A1NQ1,A1NQ:
Q2C(C,Ma], M2 €Q2 A20Q2,4;NQ2
x 3 PIATN (M) = {mP(A; 0 (Mzmal = {n2}) 3 P(A] N (i, D) = Qisi = 1,2).
ni,ng Q1C(n1,D]
|Q) =k (My)
Q5C(n2,D]
|Q5|>k(Mz)

The inner sum over @}, Q% is at most 1 and P(A} N (M;,n;] = {n;}) < 1/n; < 1/M; for i = 1,2. There are
221@11+21Q2[ choices for the quadruple (4; N Q1, A} N Q1, Az N Q2, Ay N Q5). Hence,
1 N .
< > S IR LI, > P(AZ N (C, M) = Qi;i = 1,2)

C<My<M1<D Q]Q(C,Ml],Mlte
Q2C(C,M2],M2€Q2

1 1
< Z k(M) \f2 Z 22k(M2)M22

C<M,<D 1 c<M,<M,y
23% 1 1
=" Y oo Y. s
D3(1—¢)log2 M27(1fs) log 2 M272(17€) log 2
c<M <D My c<Mo<M, Mo

The exponent of M, in the final sum is less than 1, hence the sum on M; is < Mf1+2(176) log2 Also,

23% = 2log& — ¢log2 and therefore if € is small enough then
glog 2

1 510g2
D3(1—¢)log2 Z M3—3(1—a) log 2 < D2 -
C<M <D 1

(10.12) Ty <«

Together, (10.10), (10.11), and (10.12) imply (10.7) and this completes the proof of the lemma. O
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10.2. Application: Invariable generation of S,

By Dixon’s theorem [14], two random elements o1, 09 of S,, generate at least the whole alternating group
A, with probability tending to 1 as n — oo. It is less clear how large the group generated by o1, o must be
when o} and o) are allowed to be arbitrary conjugates of o1 and o2. Following Dixon [15] we say that a list
01,...,0, €Sy, has a property P invariably if of,..., o). has property P whenever o} is conjugate to o; for
every ¢. How many random elements of S,, must we take before we expect them to invariably generate S,,7

This problem is connected with computational Galois theory. Given a polynomial f € Z[z] of degree n
with no repeated factors, information about the Galois group can be gained by reducing f modulo various
primes p and factorizing the reduced polynomial f, over Z/pZ. By classical Galois theory, if f, has irreducible
factors of degrees ny, ..., n, then the Galois group G of f over Q has an element with cycle lengths ny, ..., n,.
Moreover by Frobenius’s density theorem, if G = S,, then the frequency with which a given cycle type arises
is equal to the proportion of elements in S,, with that cycle type. Thus if we suspect that G = S,, then the
number of times we expect to have to iterate this procedure before proving that G = S,, is controlled by the
expected number of random permutations o € S,, required to invariably generate S,,.

Buczak and Pyber [56] were the first to prove the existence of a constant C such that C' random
permutations o1,...,0c € &, invariably generate S,, with probability bounded away from zero. Their
method does not directly yield a reasonable value of C, but recently Pemantle, Peres, and Rivin [62] proved
that we may take C' = 4. The key to their proof is Theorem 10.1.

THEOREM 10.7. For some a > 0, the probability that random o1, ...,04 invariably generate S, is at
least «, for any n.

In 2016, Pemantle, Peres and Rivin [62] proved a weaker version, where oy,... invariable generate S,
or A, with probability bounded away from zero.

THEOREM 10.8 (EBERHARD-FORD-GREEN [17]; 2017). With probability — 1 as n — oo, random
01,02,03 do not invarably generate S,,.

The connection between common size fixed sets of o1,...,0, and invariable generation is clear: if m €
D(o1)N---ND(o,), 0 < m < n, then there are conjugates o, ..., o, each mapping {1,2,--- ,m} to itself (a
fized set). In this case, it is clear that of,..., o). do not generate S,.

What if D(e1) N--- N D(o,) = {0,n}? It is simple to see that of,..., o, generate some transitive
subgroup of S,; a subgroup H of S, is transitive if for every pair ¢, j € [n] there is some element of H which
maps i to j. Examples of transitive subgroups include S,,, A, as well as imprimitive transitive subgroups
such as this example when n = 2k is even: Let I; = {1,2,...,k} and Ir = {k+1,...,2k} and let

G= {0‘ : either O'(Il) = ]1,0’(12) = ]2 or O’(Il) = IQ,O’(IQ) = 11}

LEMMA 10.9. Suppose that D(o1)N---ND(c,) = {0,n}. Then oy,...,0, generate a transitive subgroup
of Sp.-

PROOF. Let G be the group generated by o1,...,0, . Define a relation ~ on [n] by a ~ b if there is a
o € G with o(a) = b. This is clearly an equivalence relation, and thus partitions [n]. If G is not a transitive
subgroup, then there is a non-trivial equivalence class I, ) # I # [n], and clearly [ is a fixed set of each
O'j. O

The next lemma shows one way to find sets of permutations that do invariably generate S,,.

LEMMA 10.10. Suppose that G is a transitive subgroup of S, that contains an (n — 1) cycle and a
transposition. Then G = S,,.

PROOF. This comes from the Mathematics Stack Exchange, Question 1335994, and the proof is due to
Clément Guérin. By assumption, G contains a transposition o1 and an (n — 1)-cycle o9; that is, o4 has n—2
fixed points and one two-cycle (ij), and o7 has a fixed point and an (n — 1)-cycle. We may assume that
j # 1. Without loss of generality, suppose that oo = (1)(23---n). As G is transitive there is an element
g € G with g(i) = 1.
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1

We first claim that 7 := go1g~! is the transposition (1k) with k& = g(j). To prove the claim, we compute

go1g (1) = go1(i) = g(j) =k,  gorg ' (k) = go1(j) = g(i) =1,
gorg MO =0 (EA£1LLAE) since g7 (0) & {i,]}.

Next, let 0 < s < n— 2 and r = o§(k). We claim that o705 ° is the transposition (1r). To see this we
compute

o570y °(1) = o37(1) =r, 0370, °(r) = o37(k) = 05(1) = 1,
o5Toy f(0) =L (L#£1,L#T).

As s varies from 1 to n—2, r varies from 2 to n, hence G contains all of the transpositions (1,r) for 2 < r < n.
It follows that G contains all transpositions, and therefore G = S,,. O

EXAMPLE 10.2.1. Let 07 be any transposition, oo a permutation with a single fixed point and an
(n — 1)-cycle, and o3 be any permutation without fixed points. Let o}, 0}, 0% be arbitrary conjugates of
01,02,03. Then D(o}) = [n], D(c5) = {0,1,n — 1,n} and D(o%) omits 1 and n — 1, By Lemma 10.9,
o1, 0%, 0% generate a transitive subgroup G of S,,. Then Lemma 10.10 implies that G = S,,. That is, o1, o9
and os invariably generate S,,.

The probability of such a oy is () /n!, the probability of such o5 is 1

n—1’

and, by Corollary 1.3, when
n > 2 the probability of such a o3 is between + and 1.

From Lemma 10.9, Theorem 10.8 now follows from Theorem 10.2. Also, from Theorem 10.1 plus Lemma
10.9 it follows that for some o’ > 0, with probability at least o’ four random permutations o1, ..., 04 generate
a transitive subgroup of S,,. However, it is very rare for a random permutation to lie in a transitive subgroup
other than A,, or S,,.

THEOREM 10.11 (LuczakK AND PYBER, 1993 [56]). The probability that a random o € S, is
contained in some transitive subgroup of S,, other than A, and S,, tends to zero as n — oo.

We defer the proof of Theorem 10.11 to the next section. The exact order of magnitude of the probability
in Theorem 10.11 depends strongly on the smallest prime factor of n; for details, see [18]. Note that if o does
not lie in a transitive subgroup, then neither do any of its conjugates &, since o and ¢ are indistinguishable
in a group-theoretic sense. Thus, with probability at least o’ — o(1),four random permutations oy, ..., 04
generate either A, or S,. If n is large enough, say, n > ng, then this probability is at least o//2. On the
other hand, if 2 < n < ng, then Example 10.2.1 shows that the probability that four (actually, only three
are needed) random permutations invariable generate S,, is at least

(2)
2(n —1)n!”
One can show that the probability of only two random permutations invariably generating S,, is much larger
than this; see Exercise 10.2 below. It follows then that for some o > 0, with probability at least o, four

random permutations o1, ...,04 generate either A4, or S,.
To distinguish A,, from S, it suffices to choose o1 to be an odd permutation (a permutation which
is the product of an odd number of transpositions (ab)) in order to conclude that of,..., o} generates S,.

Recalling the proof of Theorem 10.1 from the previous section, it suffices to show that if ¢ is a random odd
permutation, then Py (Cppy(0) = 0) > 1/h, i.e., an analog of the lower bound in (3.5).

LEMMA 10.12. Let n be sufficiently large and 1 < h < n'/3. Then

1
P(C[h] (0) =0,0 Odd) > W

We first establish a general result about random odd permutations.
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LEMMA 10.13 (RANDOM ODD PERMUTATIONS). Let 7 € S,, be a random odd permutation, and
1< k< n. Then dpy(Ci(1),...,Cx(7), Zr) < k/n, where

Zp=(Z1,...,Z), z; < Pois(1/i) (1 <i<k), Z; independent.

Proor. WLOG k < n/10. Choose ¢ € S, uniformly at random, and define p by putting p = 1 if o is
odd and p = (12) if o is even. Then 7 = op is uniformly distributed over odd permutations. We will show
that with high probability,

(10.13) (Ci(0),...,Cr(0)) = (Ci(op), ..., Cilop)).
In particular, (10.13) holds provided that neither of the following holds:
(i) 1 and 2 are in different cycles, each of length < k; or
(ii) 1 and 2 are in the same cycle of o and there are fewer than k elements in between them (in either
direction).
To see this, observe that for any strings of numbers A, B (including the empty strings), if ¢ has cycles (1A)
and (2B) and p = (12) then op has a cycle (14A2B). Also, if ¢ has a cycle (1A2B) and p = (12), then op
has cycles (14) and (2B).
We will show that the probability that (10.13) fails is O(%). Then, by the Poisson distribution of Small
Cycles (Theorem 4.3), dry (Cy(0),...,Cr(0), Zx) < e /%% < k/n and the lemma follows.
Consider (i). Given positive a,b < k, the probability that (1A) and (2B) are cycles in o with |[A] =
a,|B| = b, equals
1 (n—2)! 1
nl a!b!(n—afb—2)!a!b!(n_a_b_2)! n(n—1)
Thus, the probability that (i) holds is O(k?/n?).
Now consider the probability that 1 and 2 are both contained in the same cycle of ¢ and are close
together. Let this cycle be (142B), where |A| = a and |B| = b with min(a,b) < k — 1. The probability of

having such a cycle with a, b fixed equals ﬁ by the same logic. Hence, the probability that (ii) holds is

O(k/n). O
Proor or LEMMA 10.12. By Lemma 10.13,
1
Po(Cpy(0) = 0,0 0dd) = SPres,\a, (O (1) = 0)
1
= 5P(Z1 == 2, = 0)+ O(h/n)
= (1/2)e Hn £ O(1/n?/3) > 1/h
if n is large enough. ]

From Lemma 10.12, we quickly derive a variant of Theorem 10.1 with one permutation forced to be odd.

THEOREM 10.14. Let 01, ...,04 be random permutations in Sy, chosen independently. There is a real
number o > 0 so that
]P(O’l Odd,D(O'l) n---N D(O’4) = {0,71}) 2 .

PROOF. Let h be a sufficiently large constant and ng = h3. If n < ng, the probability in question is at
least the probability that o; is odd and o9 is an n-cycle, which is ﬁ > ﬁ Now suppose that n > ng, in
particular n > h3. By Lemma 10.12, (3.5) and Lemma 10.4, for some positive constant c,

. c 1
Taking h large enough proves the theorem. O

Combining Theorem 10.14 with Lemma 10.9 and Theorem 10.11, we conclude the proof of Theorem
10.7. It remains to prove Theorem 10.11, which is accomplished in the nest section.
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10.3. Proof of Theorem 10.11

We will in fact show that the probability that a random o € S, lies in a transitive subgroup other than
Sp or A, is O(n™°) for some ¢ > 0. We begin with a simple anatomical lemma.

LEMMA 10.15. (a) Let 0 < a < 1 and s < n'=®. The probability that a random o € S,, has all of its
cycles of length greater than n'=% having size divisible by s is O(n*a(lfl/s)).

(b) Fix 0 < a < % The probability that a random o € S,, has no cycle with length divisible by a prime
p> nlfa is O(nlog(lfa)Jra).

(c) For m > 3 and k € N, the probability that o € S,, has at least k cycles with lengths divisible by m is
at most (1/k!) (X2 )k,

PRrROOF. For (a) and (b), we use a simple case of Theorem 1.10, which states that for any set T' C [n],
P,es, (Cr(o) =0) < e #(T), For (a) we use T = {n'~* < m < n:s{m} and compute

HT) = Y %_ 3 %:a(l—l/s)logn—i—O(l).

nl-a<m<n nl=a/s<m<n/s

For (b) we take T = {m < n : P™(m) > n'=*}, and since a < 3, such m can be divisible by at most one
prime larger than n!~%. Hence,

1 log(n/p
H(T) = Z EHLH/M =0()+ Z M =0(1)+ (—log(l —a) —a)logn
nl=a<p<n nl-a<p<n

by Mertens’ estimates.
For (c), let T = {h < n:mlh}, so that H(T) = = (H|p/m)) < lo%. By Theorem 1.5,

oo <o (40) ¢4 ()" :

It is usual to distinguish between primitive subgroups (which are transitive by the definition of primi-
tive) and imprimitive transitive subgroups, the latter being defined by preserving equal-sized blocks. More
precisely, every imprimitive transitive subgroup G has the property that for some r|n and some partition
[n] = By U---U B, with |B;| = n/r for all i,

¢=J {a €8,:0(Bi) =By (1<i< 7")}.
TES,

Thus, S, itself is imprimitive (taking r =1 or r = n) and A,, is primitive.

LEMMA 10.16. The probability that a random o € S, lies in an imprimitive transitive subgroup other
than S, is O(n=1/400),

PROOF. Let § = L. Let V be the set of o € S,, satisfying one of the three conditions

4
e o has no cycle with length divisible by a prime p > n'=?;
e for some s > 2, all cycles of o with length > /n have length divisible by s; or

e for some m > n'/3, there are two cycles of o with length divisible by m.
By Lemma 10.15,

log®n

—1/400
—<n .

Poes, (0 € V) < ndtloe1=0) 4, =1/4 4 Z
m>nl/3
Now suppose that o ¢ V, and that ¢ lies in an imprimitive subgroup corresponds to r blocks By, ..., B,
with 7|n, 2 < r < n/2, and permutation 7 € S,. If 7 has a cycle ¢ = (cic2 - - - ¢¢), then o sends

B., =+ B, =+ --+— B., = Bg,,

hence every cycle of o intersecting some B,, has length divisible by ¢.
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Case 1. 2 < r < nb. Since o ¢ V, not all cycles in ¢ have length divisible by 7. Hence, 7 is not an
r-cycle. It follows that 7 has a divisor of size £ € [1,7/2], and hence o has a divisor of size £2*. By Theorem
9.1, the probability that o has this property is

. 1 5—€ —~1/100
< Z 5 Z i(n,fn/r) < (n) angla Z /e < 7(n)n=€ <« n /100,
2<r<n® (<r/2 I<r/2
rin

Case 2. n® <7 <n'=% Since o ¢ V, 0 has a cycle ¢ so that || has a prime factor greater than n' 9. If
¢ intersects exactly £ blocks B; then |¢| = ¢h for some h < n/r. But £ < r and so £ and h are both less than
n'=? a contradiction.

Case 3. n'™9 < r < n/2. Let s =n/r. Since 0 ¢ V, o has a cycle ¢ with |c| > /n and st |c[. If ¢
intersects exactly £ blocks B, |c| # £s by assumption, thus the divisor of o of size £s corresponding to these
blocks has at least two cycles, each of which has length divisible by ¢. But ¢ > |c|/s > pl=1/2=0 5 pl/3)
contradiction o ¢ V.

Therefore, any o € S, either lies in V or is covered by Case 1. O

Now we consider the case of ¢ lying in a primitive subgroup, that is, one without any block structure.
We need the concept of degree of permutation (including a divisor of a permutation) 7 which is the number
of elements of [n] that are not fixed by 7; in other words, the degree of 7 is |7| minus the number of fixed
points of 7. For a group G in S,,, the minimal degree of G is the minimum, over all non-identity elements
o € G, of the degree of o. For any o € S,,, (o) denotes the subgroup of S,, generated by o.

Example. Condsider A, the alternating group of [n]. As A, contains the element (12)(23) = (132)
(with all of 4,...,n being fixed points) and A,, contains no transposition, the minimum degree of A,, is 3.

The next lemma shows that large minimum degree is rare.

LEMMA 10.17. Let 1 < M <n. Then

log?
P, (minimal degree of (o) is > M) < J(\)fl/g
Proor. If ¢ has cycles of lengths ¢1,...,/,,, some prime p divides exactly one of the lengths ¢;, and

k = lem[fy,...,¢,]/p, then degree(oc) = £;. Hence the minimum degree of (o) is < ¢;. Consider E, the
event that some ¢; with £; < M has a prime factor > M?Y/2. Let T be the set of h < M with a prime factor
p> M2, Since

D= Y Y o> 3 I (oganog2) - (1/2) log M +O(),

MY/2<p<M = g<M/p M/2<p<M
we have by Theorem 1.10,
P(E) =P(Cr(o) = 0) < e 7T « pp=019,

Now assume we are in event F and p|¢;, where MY? < p< £; < M. If p does not divide any other ¢; then
the minimum degree of (o) is < ¢; < M. However, by Lemma 10.15 (c), the probability that there is such
an ¢; and p and with p dividing another ¢; is

log?n log?n
<y ln e -
p>M1/2 D

We now complete the proof of Theorem 10.11. By Lemma 10.16, the probability that o lies in an
imprimitve transitive group is O(n=/4%%). A theorem?® of C. Jordan [53] from 1875 implies that if o lies in a
primitive subgroup of S,, other than S,, and A,,, then the minimum degree of (c) is > (n/logn)'/?. Lemma
10.17 implies that the probability of this occurring is O(n=1/13).

1n a future edition of these notes, I will supply a proof of this or a weaker assertion which suffices for Theorem 10.11.
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10.4. Exercises

EXERCISE 10.1. Let 01,09, 03,04 be random permutations from S,,, chosen independently. Show that
for some constant ¢ > 0 and any 1 < K < n/2, the probability that D(¢1)N---ND(04) contains an element
in [K,n— K] is O(K~°).

EXERCISE 10.2. (a) Let 01 € S, be an (n — 1)—cycle, and let 05 € S,, have one 2-cycle, and all other
cycles have odd length > 3. Show that {07, 02} invariable generates S,,.

(b) Show that the probability that two random permutations o1, o9 have the cycle structure from part
(a) is =< n=3/2.






CHAPTER 11

Irreducibility of polynomials over QQ

A famous conjecture of Odlyzko and Poonen states that a random polynomial
(11.1) "+ ap_12" o Faz 41,

where each a; € {0,1} is randomly chosen, is irreducible with probability — 1 as n — co. Variations on this
problem put the coefficients a; in other finite sets, e.g. {—1,1}. Here are some highlights of what’s known.

e Almost all polynomials of shape (11.1) with a, € {0,1} have no irreducible factor < c¢n/logn,
for some ¢ > 0 (Konyagin [54], 1999). This was improved in Bary-Soroker, Koukoulopoulos and
Kozma [3] in 2022, where the conclusion is that with probability — 1 as n — oo, the polynomial
has no irreducible factor < cn, for some ¢ > 0.

e Almost all polynomials of shape (11.1) with a,, € {1,2,...,210} are irreducible (Bary-Soroker and
Kozma [4], 2020). The methods were refined in work of Bary-Soroker, Koukoulopoulos and Kozma
[3] in 2022, where they show the same conclusion with a,, € {1,2,...,35} and other finite sets.

e Assuming the GRH for Dedekind zeta-functions, almost all polynomials of shape (11.1) with a,, €
{0, 1} are irreducible (Bruillard, Varju [6], 2019).

Here we discuss the proof of Bary-Soroker and Kozma’s “210” theorem, because of its connection to
random permutations. The authors consider polynomials

f@)=a" +an 12" "+ + a1z +ag
with each a; € {1,2,...,210} chosen uniformly at random. We sketch the proof of

THEOREM 11.1. Let £&(n) — oo as n — oo. With probability — 1 as n — oo, f(x) has no factor of
degree in [(n),n — 1].

The key idea is that 210 = 2 -3 -5 -7, and there is a natural bijection between such f and the vector
(f2, f3, f5, f7) of its reduction modulo 2, 3,5 and 7. Moreover, each f, is a random polynomial over F,, and
(this is crucial!) the Chinese Remainder Theorem implies that the random polynomials fo, f3, f5, f7 are
independent. Also, if f has a factor or degree k, then so do fs, f3, f5, fr (these need not be irreducible!).

The second key idea is the well-known fact that the distribution of the sizes of the irreducible factors of
a random polynomial of degree n over F, is roughly the same as the distribution of the sizes of cycles of a
random permutation ¢ € S,,. This is relatively easy to establish since we have exact formulas in both cases.

LEMMA 11.2. Let f be a random monic polynomial of degree n over Fy, where q is a prime power. Let
I¢(r) be the number of irreducible factors of f of degree r. Then, if mi +2mg +--- +nm, =n,

n

P(If(1) =ma,...,If(n) =m,) = Ha(i,mi),

i=1
where

(a(i, 1) +q7"(m = 1))(a(i, 1) + ¢ ' (m —2))---afi,1)
m!

alis1) = = S pi/ D, alim) =

Jli
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PRrROOF. The main task is to show that a(i,m)¢"™ is the number of m-tuples (duplicates allowed) of
monic, irreducible polynomials of degree i over F,. Once this is established, we follow the idea of Lemma

1.1, getting
. <1f<1>) <1f<n>) T etm)

and then noticing that if mi 4+ 2ms + - - - +nm,, = n, the product of binomials on the left equals 1 if and only
if If(r) = m, for all r. We begin with the interpretation of a(i,1). Let m,(d) be the number of irreducible
polynomials of degree d (all polynomials will be monic and over F;). Let I denote a generic irreducible
polynomial of any degree. Then

ng"= Y > deg(l)
deg F=n IV|F
— S deg(I)- |{F : deg(F) = n, I'|F}|
v-deg I<n

_ Z deg([) . qnfvdeg(l)

v-deg I<n

=q¢" Y ¢ dry(d).

m=1 d|m

Divide by ¢™, then apply this at n and n — 1 and take the difference. This gives
q" = Z dmg(d).
d|n

By Mobius inversion,
nrg(n) =Y p(d)g"* =" p(n/d)q”,
d|n d|n
and therefore
a(d, 1) = ¢~y (d),
as desired.
Finally, the number of ways one can choose m irreducible polynomials of degree d is

(ﬂq(d) +m— 1) = ¢'ma(d,m).

m

For large ¢ we have
1 . 1
a(i,1) ==+ 0(q ") ~ =
i i
and 4
L 1/iym
(i) L) (/"
m! m!
Thus, the distribution of (I;(1),...,I7(k)) is about the same as the distribution of (C4(0),...,Ck(c)). For
precise statements, see [1].
Heuristically, the probability that fa,..., f7 all have a factor of the same degree in [£(n),n — 1] should
be approximately the same as the probability that four random permutations each have a divisor of size k
for some k € [{(n),n — 1]. This latter probability is — 0 as n — oo, essentially the proof of Theorem 10.4.

See Exercise 10.1 below.
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