Canad. J. Math. Vol. 74 (1), 2022 pp. 232-265
http://dx.doi.org/10.4153/S0008414X20000747
© Canadian Mathematical Society 2020

Densities in certain three-way prime
number races

Jiawei Lin and Greg Martin

Abstract. Let ay, a2, and a3 be distinct reduced residues modulo g satisfying the congruences aj =
a? = a3 (mod q). We conditionally derive an asymptotic formula, with an error term that has a
power savings in g, for the logarithmic density of the set of real numbers x for which 7(x; g, a1) >
n(x;q, a2) > m(x;q, as). The relationship among the a; allows us to normalize the error terms for
the 7(x; g, a;) in an atypical way that creates mutual independence among their distributions, and
also allows for a proof technique that uses only elementary tools from probability.

1 Introduction

A major topic in comparative prime number theory is the study of the prime num-
ber races among distinct reduced residues gy, ..., a, (mod gq). More precisely, one
studies the set of positive real numbers x for which the inequalities 7(x;g,a;) > -+ >
7(x; q, a,) hold, where as usual 7(x; g, a) denotes the number of primes up to x that
are congruent to 4 modulo g. It was shown by Rubinstein and Sarnak [11] that the
logarithmic density of this set,

1 dt
(L1) Sgsara, = lim [ a

2<t<x
n(t;q,a1)>->n(t;q,a,)

exists and is strictly between 0 and 1, under two assumptions:

« GRH: the generalized Riemann hypothesis, asserting that all nontrivial zeros p =
B + iy of Dirichlet L-functions L(s, x) satisfy = 3;

o LI: alinear independence hypothesis, asserting that the multiset {y > 0:there exists
x (mod q) such that L(3 + iy, x) = 0} is linearly independent over the rational
numbers.

For a fixed number of contestants , the logarithmic densities §4;q,,...,a, approach %
uniformly as ¢ — oo. Several authors (the articles [3, 5, 8, 9] are most closely related
to the present work) have given asymptotic formulas for the difference for various
numbers of contestants (including results when the number of contestants can grow
with g), and others have provided generalizations to number fields, function fields, and
elliptic curves, as well as to the counting functions of integers with a fixed number of
prime factors in arithmetic progressions.
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Densities in certain three-way prime number races 233

In this paper, we investigate a special class of three-way prime number races, where
the residues involved satisfy the congruence

(1.2) a; = a3 = a3 (mod q).

We use elementary ideas from probability, and an approach involving an unusual
normalization, to establish an asymptotic formula for the corresponding density
0g;a1,a5,a, With a very good error term. To state our theorem, we must first define some
notation.

Definition 1.1  For any Dirichlet character y (mod g), define

1
bi(y) = and b(y) = .
' 5 Ty % Top
L(1/2+iy,x)=0 L(1/2+iy,x)=0
Notice that b(x) = b.(x) +b+()) by the functional equation for Dirichlet L-
functions, assuming that L(3, x) # 0 (which is a consequence of LI). Notice also that
if y is induced by another character y* then b, () = b, (x*) and similarly for b(y).

Definition 1.2  Define the following sets of characters (mod q):

Ho = {x (mod g): x(a1) = x(a2) = x(a3)},
Hy = {x (mod g): x(a2) = x(as) = —x(a1)},
H, = {x (mod q): x(a1) = x(a3) = —x(a2)},
H; = {x (mod q): x(a1) = x(a2) = —x(as)}.

Remark1.3 All these sets have the property that y € H; ifand onlyif y € H;. Itis easy
to verify that Hy is a subgroup of the group of Dirichlet characters (mod g) and that
H,, H, and H3, if nonempty, are cosets of that subgroup.

Furthermore, under the assumption (1.2), we show in Lemma 3.3 below that Hy is
an index-4 subgroup of the group of characters (mod ¢g) and that H;, H», and H; are
all its cosets, so that every character (mod q) is in exactly one of Hy, Hy, H,, or Hs.

Definition 1.4 'With b, () as in Definition 1.1, for i € {0,1,2,3} define
Vi
V(@)=2 3 b.(p), Vi=32 ) bi(x), and 7=

x (mod q) X<H; 4V (q) .
X#Xo

With this notation in place, we may now state the main theorem of this paper.

Theorem 1.5 Assume GRH and L1 If ay, a,, and as are distinct reduced residues
modulo q satisfying a? = a? = a? (mod q), then

1 ViVa+ ViVs + L,V
8@;u1,az,a3 = ——arctan \/ 172 173 273 + Os(q_1/2+€).
2 v,

Moreover, if a1, a,, and as are all quadratic residues, or all quadratic nonresidues (mod
q), then the error term can be improved to O(1/¢(q)logq).
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As it happens, most of this paper is concerned with proving the second assertion (with
the additional hypothesis on the quadratic nature of a;, a,, and as), after which we
derive the first assertion (with its weaker error term) from it.

Note that if V}, V;, and Vj are all quite close to one another (as we shall show is
the case), then the argument of arctan in Theorem 1.5 is approximately v/3, so that the
main term is approximately é as expected. Stating the theorem with this main term of
a perhaps unforeseen shape allows the error term to remain quite small. However, we
can derive a simpler asymptotic formula from this theorem if we are less concerned
with the quality of the error term:

Corollary 1.6  Assume GRH and LI If a1, a,, and as are distinct reduced residues
modulo q satisfying a} = a3 = a? (mod q), then

1 m+ns M ((loglogq)z)
Ogiay,a0,05 = — + - +0 .
# 6 8m/3 4m/3 (logq)?

This version of the result recovers a special case of a theorem of Lamzouri [9], with
a somewhat simpler proof; see the end of Section 8 for the details of the comparison.

We have four motivations for presenting Theorem 1.5 and its proof. First, the
theorem has a better error term than has been recorded in the literature for any prime
number race with three or more competitors; indeed, for such races, it is rare to see
a savings of a power of g at all. Second, our proof of Theorem 1.5 involves an unusual
normalization (see Definition 3.5 below) of the error terms for the 7(x;g,a;), one
that allows us to treat the three error terms connected to this race as random variables
that are in fact independent, which we hope might inspire similar constructions in
other settings. Third, much of the recent progress on prime number races has invoked
powerful machinery from probability; we wanted to give an application in this subject
where more elementary methods suffice. Finally, we were motivated by generalizing
the discussion of the second author from [10], which essentially treats the two smallest
cases q = 8 and g = 12 of Theorem 1.5 numerically, but with a heuristic analysis that
anticipates the methods herein.

That being said, the methods from the current literature in comparative prime
number theory are capable of treating much more general circumstances, and also,
if viewed from a suitable perspective, of providing formulas with error terms nearly as
strong as that of Theorem 1.5. See Section 9 (and also the end of Section 3) for further
discussion about this wider context.

The rest of the paper is organized as follows. We quote results from the literature in
Section 2 concerning the limiting logarithmic distributions of error terms for prime
counting functions and the random variables that model them. It is in Section 3
that we define the atypical normalization of these error terms that allows us to treat
them independently, and calculate their variances. Using known facts about Bessel
functions, we exhibit in Section 4, the characteristic function of our random variables
and derive some power series representations of them. In Sections 5 and 6, we estab-
lish pointwise bounds between these characteristic functions and the characteristic
function of normal variables with the same mean and variance, as well as between
the second derivatives of these characteristic functions. This information allows us to
compare the density functions and eventually the probabilities themselves of these
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two types of random variables in Section 7, at which point we prove Theorem 1.5
and Corollary 1.6 in Section 8. We conclude with some discussion of the relationship
between our results and existing results, and espouse a viewpoint on how such results
should be conceived, in Section 9.

2 Background information

The foundation of the method we use has appeared many times, certainly stimulated
in this generation by [11]. It will be most convenient for us to quote several definitions
and results from the work by Fiorilli and the second author [3], starting with the
traditional normalization of the error term for prime counting functions in arithmetic
progressions.

Definition 2.1 For any reduced residue a (mod q), define

¢(q)m(x;q,a) - n(x)

E 5d, = 5
(x q a) \/;/logx

where 7(x) = 7(x;1,1) as usual.

The following explicit formula for E(x; g, a) is [11, Lemma 2.1], simplified slightly
by the assumption of GRH.

Lemma 2.2 Assume GRH. For any reduced residue a (mod q)
E(x;q,a) = —cq(a)+ 3 X(a)E(x,x)+0(1)

x (mod q)
X#Xo
as x — oo; here
(2.1) cq(a) = -1+ #{b (mod q):b* = a (mod q)}

and, for any Dirichlet character y,

wo- Y

E(x,x) = -
SR 1/2 + iy
L(1/2+iy,x)=0

(which converges conditionally when interpreted as the limit of ¥, as T tends to
infinity).

It is convenient to be able to interpret the distribution of values of E(x;g, a) in
terms of certain random variables.

Definition 2.3  For any Dirichlet character y (mod q), define the random variable

Z
Zy= Z :

7’

1 2

y>0 \/7+t
L(1/2+ip,p)=0 V 4 Y

where Z, are independently uniformly distributed on the unit circle in C. We also
use the notation X, = RZ, and X, = RZ,, so that the X, also form an independent
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collection of random variables, as do the X, assuming that L(s, y) have no zeros in
common (which is a consequence of LI).

It is known that vector-valued relatives of E(x;q, a) have limiting logarithmic
distributions that can be expressed in terms of these random variables; the following
proposition is [3, Proposition 2.3].

Proposition 2.4  Assume LI Let {c,: y (mod q) } be a collection of C"-vectors, indexed
by the Dirichlet characters (mod q), satisfying cy = ¢y. The limiting logarithmic distri-
bution of any R"-valued function of the form

Z cxE(x, x) +0(1)

x (mod q)

is the same as the distribution of the random variable

2R Z cyZy-
x (mod q)

3 Special three-way races and error terms with atypical
normalizations

In this section, we set out some notation that will be used throughout the main part of
this paper (from this point through Section 8). In particular, the assumptions on a;, a,,
and a3 in the first definition will be in force in these sections without explicit mention,
as our main result is concerned only with these special three-way prime number races.

Definition 3.1 Let ay, a,, and a3 denote distinct reduced residues (mod q) such that
a; = a3 = a3 (mod q).

We assume, through the middle of Section 8, that a;, a,, and a; are either all quadratic
residues or all quadratic nonresidues (mod q). (Later in Section 8 we will discuss how
this assumption can be removed to establish Theorem 1.5 in its entirety.)

We will often use i, j, k as indices that denote a generic permutation (i, j, k) of
(1,2, 3). For example, we define

ao = a;aja; (mod q),
which is independent of the permutation (i, j, k).
Remark 3.2 1t is easy to show that most integers, g, possess three distinct reduced
residues a;, a,, and a; such that the congruences af = a3 = a3 (mod q) are satisfied—
indeed, the integers that do not are precisely the integers with primitive roots. It is also
straightforward to show that one almost always can choose these reduced residues so

that a;, a,, and as are all quadratic nonresidues; for example, such a choice is possible
whenever g has at least three distinct odd prime factors.

In the special situation described in Definition 3.1, the sets H; from Definition 1.2
have a tidy relationship with one another.

Lemma 3.3 The sets Hy, Hy, H,, and H; partition the group of Dirichlet characters
(mod q) into four subsets each of cardinality 5 ¢(q).
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Proof The assumption af = a? = a3 (mod q) implies that y(a?) = y(a3) = x(a3),
or equivalently y*(a;) = y*(a) = x*(a3), for every Dirichlet character y (mod q).
Therefore, if ai = a3 = a3 (mod q), then for every y (mod q) each of y(a;), x(a2),
and y(as) must be a square root of the common value y*(a;). Since there are only
two such square roots, at least two of the character values must be equal, and the
third value (if not equal to the other two) is the negative of the others. In particular,
the sets Hy, H;, H,, and Hj partition the group of characters (mod ¢). The fact
that they have equal cardinalities, which must necessarily be $¢(g), now follows
from the observation made in Remark 1.3 that H;, H,, and Hj3 are all cosets of the
subgroup Hp. [ ]

We are also able to simplify certain combinations of character values in this special
situation.

Lemma 3.4  For any permutation (i, j, k) of (1,2, 3),
_ _ _ _ 4y ai;), i € Hi)
(@) + a0) - M) ~ Faw) = {0"( b Txed
R otherwise,

where H; is the set of characters from Definition 1.2.

Proof It is immediate from Definitions 1.2 and 3.1 that y(ao) = y(a;) if y € Hy U H;
and that y(ao) = —x(a;) if y € Hj U Hy, and then that

x(ai) +x(ao) - x(aj) - x(ax)

x(ai) +x(ai) —x(ai) - x(ai) =0, if y € Ho,

_ ) x(ai) + x(ai) + x(ai) + x(a:) = 4x(ai), if x € Hi,
x(ai) —x(a;) +x(a;) - x(a;) =0, if y € Hj»
x(ai) = x(a;) - x(a;) + x(ai) =0, ifyeHe. m

At this point, we introduce an unusual normalization, tailored to this special
situation, of the error terms E(x; g, a) from Definition 2.1.

Definition 3.5 For any permutation (i, j, k) of (1,2,3), define
E*(x;9,a;) =a+E(x;q,a;) + E(x; 9, a0) — E(x;q,aj) — E(x; g, ax),
where a = c4(ao) — c4(a;) (which, by assumption, is independent of i € {1,2,3}).
Note that
E(x;q,a;) - %E*(x; q,a;) = %(E(x;q, a;) +E(x;q,a;) +E(x;q,ax) — E(x;9,a0) — oc)

is independent of the permutation (i, j, k), so that the ordering of the E* terms
is always the same as the ordering of the E terms. In particular, E*(x;q,a;) >
E*(x;9,aj) > E*(x;q, ax) ifand onlyif 7(x; q, a;) > n(x; g, a;) > n(x; g, ax ), so that
equation (1.1) becomes

N dt
(3.1) Sgsaranay = lim [ a.

x—oo log x o t
<t<x
E*(t;q,a1)>E* (t;9,a2)>E* (t;q,a3)
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We can immediately start to see the benefit of this atypical normalization, in that
the explicit formulas for the E(x; g, a;) involve disjoint sets of Dirichlet characters.

Lemma 3.6 Assume GRH. For i€{1,2,3}, we have E*(x;q,a;)=
4% v, X(ai)E(x, x) + o(1).
Proof ByLemma2.2,

E*(x;q,a;) = (a+ E(x;9,a0)) + E(x;9,a;) — E(x; ¢, a;) — E(x; 9, ax)

(3.2) = —cq(ai) —cq(ai) +cq(aj) +cq(ax)
+ Y (x(a) +x(a0) - x(aj) - x(ax) )E(x, x) + o(1).
x(}r;j;(i) )

The assumption that a;, a,, and as are either all quadratic residues or all quadratic
nonresidues (mod g) means that the four quantities on line (3.2) are all equal and thus
cancel one another. The lemma now follows from Lemma 3.4. [ ]

We remark that Lemma 3.6 is the only place in our argument where we use the
standing assumption that a;, a;, and as are either all quadratic residues or all quadratic
nonresidues (mod g); in particular, we use this assumption to ensure that E*(x; g, a;)
have no constant term, so that their limiting logarithmic distributions will have mean
0. In Section 8, we show how we can derive the general form of Theorem 1.5 from the
version that requires this assumption.

At this point, we are ready to introduce certain random variables that model, in
their distributions, the normalized error terms E*(x; g, a; ).

Definition 3.7 For i € {1,2,3}, define the random variable

Xi=8> X,
XE€H;

where X, is as in Definition 2.3; note that the disjointness of Hy, H;, and Hj and the
independence of the X, imply that X;, X5, and X3 are mutually independent. Fur-
thermore, for any permutation (i, j, k) of (1,2,3), define the vector-valued random
variable

Xi,j,k = (Xi,Xj, Xk)

Lemma 3.8 Fori € {1,2,3}, the variance of X; is the quantity V; from Definition 1.4.
Proof By Definitions 3.7 and 2.3,

(X)) =0" = 6402 _ Sy
oc'(Xi)=o0 (8 > Xx) 640 ( > > 1 2).
X€H; X€H; y>0 <ty
L(1/2+iy,x)=0 V %

https://doi.org/10.4153/S0008414X20000747 Published online by Cambridge University Press


https://doi.org/10.4153/S0008414X20000747

Densities in certain three-way prime number races 239
Since X,, are independent by assumption,
2
o°(Xy)
d(X)=64> L

1 2
XxeH; y>0 n +y
L(1/2+iy,x)=0

1

=32 Y T 5= b=V
xeH; y>0 aty yeH;
L(1/2+iy,x)=0
as claimed. [ ]

Our final proposition of the section records the fact that these random variables
truly are substitute objects of study for the normalized prime-counting error terms.
Recall the logarithmic density 8;4,,4;,4, from Definition 3.1.

Proposition 3.9 Assume GRH and LI For any permutation (i,j k) of
(L,2,3), the limiting logarithmic distribution of the vector-valued function
(E*(x39,a:),E*(x;9,a;), E*(x;q, ax)) is the same as the distribution of the
random variable X; j ; in particular,

861;“1)“2,“3 = Pr(Xl > X5 > X3)

Proof By Lemma 3.6,
(E*(x;q, a,-),E*(x;q,aj),E*(x;q,ak))

= 4( > (X(a), 0,0)E(x, x) + 3. (0, x(a;),0)E(x, x)

X€H; X€H;
- (o,o,x<ak)>E<x,x>) + o),
x€Hj

whose limiting logarithmic distribution, by Proposition 2.4, is the same as the distri-
bution of

2%(4( > (%(ai),0,0)Z,+ > (0,%(a;),0)Zy + . (O,O,X(ak))ZX)).
xeH; XeH; xeHy

Since Z, is uniformly distributed on the unit circle in C, and y(a;) is a point on
the unit circle, we have simply x(a;)Z, = Z,, and similarly with i replaced by j or
k. Therefore,

29%(4( > (%(ai),0,0)Zy + > (0,%(a;),0)Zy+ . (O,O,X(ak))ZX))

Xx€H; XeH; x€H

:sm( > (Z,0,0)+ > (0,Z,,0)+ > (o,o,zx))

x€H; XE€H; Xx€H

:sm( I zx) = (X0 X}, X)

X€H; xeH; X€H}
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as claimed. The final assertion follows from equation (3.1) and the definition of a
limiting logarithmic distribution. |

Remark 3.10 From Definition 3.7, we note that we only need to assume GRH and
LI for Dirichlet L-functions corresponding to the subset H; U H, U H; of Dirichlet
characters (mod g).

We have shown that the standing assumptions from Definition 3.1 imply that
atypical normalizations of the error terms for prime counting functions can be made
independent of one another. Our proof used the fact that the sets from Definition 1.2
comprised all Dirichlet characters (mod q); said another way, every y (mod q) takes
at most two distinct values on a;, a;, and as. It turns out that a property of this type is
more fundamental to our method than the original congruence assumption, an idea
which we now take a slight detour to explore.

Definition 3.11  Given distinct reduced residues ay, .. ., a, (mod q), we call a Dirich-
let character y (mod q) almost unanimous on {ai, ..., a,} if there exists an index
1< ky <r and a complex number w, such that x(a;) = = x(ax,1) = x(ax,+1) =
= x(ay) = oy,

Note that this definition includes the possibility that x(ax, ) is also equal to w, (in
which case k, can take any value in {1,...,r}); for example, the principal character
Xo is always almost unanimous on any set of reduced residues. Note also that if y is
almost unanimous on {aj, ..., a,}, then so is x, and ky = ky and wy = @,.

Furthermore, we call the set {ay, ..., a, } itself almost unanimous if every Dirichlet
character (mod g) is almost unanimous on {ay, ..., a,}.

If a set {ay,...,a,} of distinct reduced residues is almost unanimous, then one
can create an atypical normalization by subtracting the quantity 3., (mod q) @ E(X, X)
from each error term E(x; g, a). Note that this quantity is real-valued since wy = @,
and, therefore, subtracting it from every E(x; g, a) is order-preserving. The resulting
differences have the form

E(xigaj) = ) wyB(ep)=—cqla)+ 3 (X(a) = 0)E(x x)s
x (mod q) X (;:104 )
x=J

in particular, the sets of characters appearing in the sums for different values of j
are disjoint. As a result, assuming GRH and LI, the random variables modeling this
atypically normalized error term will be mutually independent.

An examination of Definition 3.5 reveals that the quantities E*(x; g, a; ), up to con-
stant factors, are precisely the result of applying this construction (the supplemental
residue ay, while making the definition concise, is not crucial to the construction). In
principle, then, this process of atypically normalizing the error terms for any almost
unanimous set of residues would result in independent error terms.

The unfortunate news, however, is that there are no almost unanimous sets of r > 3
residues other than the ones described in Definition 3.1. (All sets of 1 or 2 residue
classes are trivially almost unanimous, and there are many ways to normalize two
of these error terms to create independent functions—including simply replacing
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E(x;q,a) and E(x; g, b) with E(x;q,a) — E(x;q,b) and 0, which is common prac-
tice.) The following two lemmas justify this anticlimactic assertion.

Lemma 3.12 If r > 4, then there does not exist an almost unanimous set ay, . .., a, of
distinct reduced residues (mod q).

Proof Suppose, for the sake of contradiction, that 4y, ..., a, is almost unanimous.
Since a; # a, (mod q), there exists a character y; such that y;(a;) # x1(a2). By
assumption, y; is almost unanimous on {ay,...,a,}; without loss of generality,
x1(az2) = - = y1(a,). Similarly, there exists a character y, such that y;(a,-1) # x1(a,),
and without loss of generality, x2(a;) = -+ = y2(a,-1). (It is in this second “without
loss of generality” step that we use the assumption r > 4, so that there is no overlap
between {a;,a,} and {a,_1,4a,}.)

Now set x3 = y1x2- We see immediately that ys;(a) == y3(a,-1). How-
ever, the known facts y1(a1) # x1(a2) and y2(a1) = y2(a2) imply that ys;(a;) #
x3(az); similarly, x1(a,-1) = x1(a,) and y2(a,-1) # x2(a,) imply that y3;(a,_;) #
x3(a,). It follows that y; is not almost unanimous on {ay,...,d,}, contrary to
assumption. |

Lemma 3.13 Let ay,ay,as be distinct reduced residue classes (mod gq). Then,
{ay, ay, a3} is almost unanimous (mod q) if and only if a? = a3 = a3 (mod q).

Proof The proof of Lemma 3.3 shows that if a? = a3 = a? (mod q) then {ay, a3, a3}
is almost unanimous (mod g).
Conversely, suppose that {a;, a,, a3} is almost unanimous (mod g). Define

Gi = {x (mod g): x(az) = x(as)}
Gy = {x (mod q): x(a1) = x(a3)}
Gs = {x (mod q): x(a1) = x(a2)},

and note that G; N1 G; N G3 = Hj as in Definition 1.2; moreover, by the definition of
almost unanimous, G = G; U G, U G3. It is obvious that each G; is a subgroup of the
group G of Dirichlet characters (mod gq). Furthermore, for any pair of distinct residues
(mod g), there is always a Dirichlet character (mod g) that takes different values on
the two residues; in particular, the G; are proper subgroups.

Scorza (see [14]) proved that a group G is the union of three proper subgroups
G, Gy, and G if and only if it has a quotient isomorphic to the Klein 4-group K (a
result that has been rediscovered more than once—see [4] for example), in which case
G1, Gy, and Gj; are the inverse images of the three two-element subgroups of K. In
particular, the square of every element of G is in G; N G, N G3 = Hy. In our situation,
we deduce that y*(a;) = x*(a2) = x*(a3) for every y (mod q), which implies that
x(a}) = x(a3) = x(a3) for every y (mod q); this situation is possible only if ai = a3 =
a3 (mod q). [

While there seems to be no direct generalization of our construction, we hope that

the ideas described herein might inspire other beneficial atypical normalizations in
the future.
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-0.5

Figure 1 The Bessel function and its relatives

4 Bessel functions and bounds for characteristic functions

In this section, we exhibit exact formulas for the characteristic function of the random
variables X; introduced in the previous section, as well as various estimates and series
representations of those characteristic functions that will be needed in our analysis.

Definition 4.1 Let Jo(z) be the standard Bessel function of order 0. Let A, be the
coeflicients in the power series expansion

logJo(z) = 3 Anz",
n=0

which is valid for |z| < % since Jo has no zeros in this disk: this assertion can be verified
computationally for real z—see the graph of Jo(x) in Figure 1—while Hurwitz [7]
proved that Jo(z) has no nonreal zeros (see also [6]).

The following lemma is [3, Lemma 2.8]:

Lemma 4.2 With A, as in Definition 4.1:
(a) Ay < (%)n uniformly for n > 0;

(b) Ao =0and Ayp—1 = 0 for every m > 1;
(c) Aam <O foreverym > 1.

It would be advantageous if this Bessel function were decreasing for x > 0, say,
so that we could bound the tail of the function |Jo(x)| simply by |Jo(x)| for any
fixed 0 < k < x. Inconveniently, Jo(x) and its derivatives have oscillations in sign; it
is the case, however, that their values are contained in a gradually decaying envelope.
Consequently, their values near x = 0 are indeed their largest, an observation we codify
in the following lemma.
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Definition 4.3 Define K(x) = —J(x)/x, with the value K(0) = 1 chosen for conti-
nuity. Moreover, define D(x) = —J§(x)/Jo(x) = xK(x)/Jo(x).

Lemma 4.4 If0 <k < 1, then Jo(k), K(k), =] (x), and D(x) are all positive; and
for all real numbers x with |x| > k we have Jo(k) > |Jo(x)| and K(x) > |[K(x)| and
7o (k)| = |J§ (x)|. In particular,

(4.1) |K(x)| < % and ]y (x)| < % forall x € R.

Proof These assertions are clear from the graphs of the functions are Figure 1 (since
the first three functions are even, we may restrict attention to x > 0); a rigorous proof
is unenlightening, and we omit most of the details. Derivatives of Bessel functions are
related to Bessel functions of higher order, and in particular

B Ji(x) _ Jo(x) —fz(x).
x 2

K(x) = %x) and -]y (x) = Jo(x)

Serviceable bounds for these functions can be easily derived from [13, Section VIL.3,
equation (1)] and the prior equations, showing that the lemma is true for x > 6, say.
The computations establishing the lemma for the remaining range can be done to any
desired accuracy by computer. The smallest value of the three functions for € [0, 1] s
-J§ () > 0.45, while the closest any of these functions come to violating the asserted
inequality is the local minimum of —J§' (x) near x = 3.5, at which —J§/(x) > -0.42. m

The following convergent infinite products of Bessel functions is central in the
subject of prime number races.

Definition 4.5 For any Dirichlet character y, define

Fiz.p)= I 1(2)

y>0 +9?
1, -
L(§+1y,X)—O

=

Then define, for any permutation (i, j, k) of (1,2,3),

®i(z)= [ F(lx(ai)+x(ao) - x(aj) - x(aw)lz, x) = [ F(4z x)s

x (mod q) yeH;

where the last equality holds by Lemma 3.4. The products defining F(z, y) and ®;(z)
converge uniformly on bounded subsets of the complex plane (a fact that will follow
from the upper bounds we establish below for these functions).

We can immediately see the relevance of this function to the characteristic func-
tions X;(z) of the random variables X; from Definition 3.7.
Proposition 4.6 For i€ {1,2,3}, we have X;(z) = ®;(z), where ®;(z) is as in
Definition 4.5.
Proof An extremely similar computation is carried out in [3, Proposition 2.13] as

well as in other sources; the key observations are that the X, are independent (so
that the characteristic function of the double sum defining X; is the product of the
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individual characteristic functions) and that the characteristic function of cX, equals
Jo(cz) for any constant ¢ € R. |

We proceed as in [3, Propositions 2.10-2.12], writing the power series of the
logarithms of these infinite products in terms of the following quantities.

Definition 4.7 For i € {1,2,3} and any positive integer m, define
82" Ay | 1
W'(m) = -1 AN
l ‘/1 XGZI‘:I, );) (i + )’Z)m
L(§+iy,x)=0

with A,, as in Definition 4.1.
Lemma 4.8 We have W;(1) = 1 and W;(m) < (£)*" for all m > 2.
Proof We compute directly from Definition 4.1 that A, = %, and thus

%.Z >

Vi yeH; y>0 i y2 Vi 32 2
L(3+iy,x)=0

1 16V 1

wi(1) =

by Definition 1.4. On the other hand, since  + y* > 1, by Lemma 4.2, we have

82™ Xy 1
Wi(m) = ——— —_
W= Z T
L(3+iy,x)=0
2m
82m 5 4m—1
<) s T
Vi \12 XeH; y>0 ZJ"V
L(5+iy,x)=0
1 (10 2’”4m_l v, 1 (20\"
| — —_— = ] — . n
Vil 3 32 128\ 3

The next lemma codifies the standard fact that power series can be estimated by
their first terms in compact subsets inside their open disks of convergence.

Lemma 4.9 Let i€ {1,2,3}. For any integers k > 0 and d > =2k and any polynomial
P(x),

exp (

Proof By Lemma 4.8, we know that P(m)W;(m) < |P(m)|(E)*" «<p 7™. Thus,
when [z] < <&, we obtain

P(m)W;(m)2*™ «<p i |2 uniformly for|z| < %,

?

m)W;(m) 2m+d) =1+ Op i (Vil2l**9)  uniformly for|z| < V, 1/ (2ked)

1)\ 100
Z P(m)W(m)szer <p Z 7m(10) |Z|2k+d % 7 | |2k+d

m=k =
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which suffices for the first bound. The second bound follows from the first because
e" =1+ Op x(|w|) uniformly for |w| <p x 1. ]

The final result of this section is the connection between the characteristic func-
tions @;(z) and the quantities W; (m).
Proposition 410 For |z|< 5 and i€{1,2,3}, we have @;(z)-=
exp (—V,- papaa V\/i(m)zzm).
Proof From Definition 4.5,

log®i(z):log(HF(4z,X)):Z D 1og10(82).

XeH; yeH; y>0 /L 442
L(5+iy,x)=0 i
For |2| < 5, the argument of ] is less than 8- = /1 = 22, and so the power series
expansion of log Jo converges absolutely by Lemma 4.2(a), giving

had 8z "
ogo- 3 ¥ S 2=]
xeH; y>0 n=0 492
L(§+iy,x)=0 iy
By Lemma 4.2(b)-(c), the n = 0 term and the terms with n odd vanish, and we may
change A, for n even to —|A,,|. Since the sum over y converges absolutely for n > 2,
we may rearrange terms to obtain

>, 1
log®i(z) == 3 [Aaml(82)™ 3 Y
m=1 xeH; >0 (Z +y )
L(3+iy,x)=0
oo m 82m 1 oo o
==V 3. 2" Ay > Y o = Vi) 2 Wi(m)
m=1 Vi xeH; >0 (Z Ty ) m=1
L(3+iy,x)=0
by Definition 4.7. [ ]

5 Comparison of characteristic functions

The goal of this section is to obtain pointwise bounds for the difference between the
2

characteristic function ®;(x) and the characteristic function e~"*/2 of a normal

random variable with mean 0 and variance V;. We begin by establishing the asymptotic

sizes of these variances.

Lemma 5.1 Assume GRH. If q > 3, then b(x) = logq,+ + O(loglogq), where g, is
the conductor of .

Proof According to [3, Lemma 3.5 and the proof of Proposition 3.6], on GRH we
have

L'(Lx")
L(Lx*)
=logg,+ + O(loglogg,~) + O(1) =logq,~ + O(loglogq)

b(x) =logq, +2R +0(1)
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for gq,+ > 1. Since b(y) = O(1) when g,+ =1, we conclude that b(x) =logq,- +
O(loglog q) for all characters y (mod gq). |

We can now establish the sizes of the quantities from Definition 1.4.

Proposition 5.2 Assume GRH. We have V(q) = ¢(q)logq + O(¢(q) loglog q) and
Vi =4¢(q)logq + O(¢(q)loglog q). In particular, n; < (loglog q)/log q.

Proof It suffices to prove the two asymptotic formulas, as then the estimate for #;
follows directly from Definition 1.4.
If S is any set of characters (mod q) such that y € S if and only if y € S, then

2 Z bi(x) = Z bi(x) + Z b.(x) = Z bi(x) + Z bi(x) = Z b(x)

XES XES XeS X€ES XES XES

as noted in Definition 1.1. Then, by Lemma 5.1,

2 Z bi(x) = Z (logqx* + O(loglogq))

XES XES
= Z logqg - Z(logq —logg,+) + O(#Sloglogq)
XES XE€S
(5.1) =#Slogq + O( Z(logq - logqx*)) +0(¢(q)loglogq).
XeS

However, [3, Proposition 3.3 and the proof of Proposition 3.6] implies that
log p
>, (logg-logqy)=¢(q) ), % < ¢(q)loglogg,
x (mod g) rla P

and so (since log g —log q,+ is nonnegative) the first error term can be absorbed into
the second.
In particular, combining Definition 1.4 with equation (5.1) yields

V(g)=2 . bi(x)=(¢(q)-1)logq+O(¢(q)loglogq)

x (mod q)
X#Xo
Vi=32 3 b.(x) =16(;¢(q)logq + O(¢(q) loglogq)),
X€H;
since #H; = ;¢(q) by Remark 1.3. |

In our proofs, we will need g to be sufficiently large for some of our inequalities to
hold; the following quantity go will be used through the end of Section 8.

Definition 5.3 We define a positive real number g as follows. By Proposition 5.2, we
know that V; > ¢(q) log q uniformly for all choices of a;, a;, ax from Definition 3.1.
Therefore, we can choose g > 0 so that V; > max{2%°, ¢(q)} for all g > qo. We will

often use (without comment) the specific consequence that Vl-_l/ t< 5 for g > go.

We proceed now to establish several estimates for @; (x) valid for various ranges of
x. The first such formula, for arguments close to 0, is similar to [3, Proposition 2.12].
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Proposition 5.4 Assume GRH. For i€ {1,2,3} and q> qo, we have ®;(z) =
e‘V"Zz/z(l + O(Vilz[*)) for all complex numbers z with |z| < Vi_l/‘l.

Proof Since

D;(z) = exp(—vi > Wi(m)zz’”) = e W7 exp(—vi > W,-(m)zz’”)

m=1 m=2

by Proposition 4.10, and W;(1) = by Lemma 4.8, the estimate ®;(z)=

2
e Ve /2 exp(O(Vilz|*)) (which implies the asserted statement) follows immediately

from Lemma 4.9. ]

Lemma 5.5 Assume GRH. Fori € {1,2,3} and q > qo, we have |®;(x)| < e_Vil/z/zfor

all real numbers x with |x| > Vl._1/4,

Proof From Definition 4.5,

8x
-1 I 1()
xeH; y>0 +)’2
L(§+iy,x)=0

PN

In each factor, set k = 8Vl._1/4/ 3+72 Wehave 0 <k < 8\4_1/4/% <16 - o = 1 since
q > qo, and therefore Lemma 4.4 applies to each factor, yielding

;0= T I

X€H; y>0

8x
]0(1 2)
Wi VAT
gy /4 _
I 6= e

XxeH; y>0

/1 2
. 4
L(§+iy,x)=0
-1/4

for |x| > Vi_l/ *. The lemma now follows from the estimate O;(V, ") xe

which is a special case of Proposition 5.4. [ ]

1/2
Vi’

The following lemma could be proved directly (derived from [3, Lemma 2.16], for
example); however, we will need a more general result later, so it is more eflicient to
derive this proposition from that later result.

Lemma 5.6 Assume GRH. For i € {1,2,3}, we have |®;(x)| < e *@XI/8 for all real
numbers x with |x| > 50.

Proof The lemma follows immediately from equation (6.6) and Lemma 6.8 with
A=0. [ |

Ultimately, we will want to compare the characteristic function ®;(x) to the
2
characteristic function e~ V#* /2 of a normal random variable with mean 0 and variance

Vi. The following proposition summarizes the results of this section in that light.
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Proposition 5.7 Assume GRH. For i € {1,2,3} and q > qq, and for any real number x,

L[t e < v

_V: 1/2 _

@i(X)—e Vix*/2 « e—Vi /2, lfV, 1/4 < |x‘ <50,
e P(@Ix/8 if |x| > 50.

Proof The first assertion is immediate from Proposition 5.4. For the second and
third assertions, we use |®;(x) - e_V""Z/2| <@ (%)) + e"Vi*'/2 and note that the
term e V% /2 is insignificant compared with the asserted estimates (due to the range
of x in the second case and the definition of qo in the third case). Therefore, the
second assertion follows from Lemma 5.5 while the third assertion follows from

Lemma 5.6. u

6 Comparison of second derivatives of characteristic functions

We continue to use the methods of the previous section, now with the goal of providing

analogous bounds for @Y (x) for various ranges of x, with an eye toward an eventual

2
comparison with the second derivative of e~"i* /2, We are fortunate to have access to

several different representations of @ (x), as no one of them will be entirely sufficient

for our needs. We begin with the following power series representation.
Lemma 6.1 Forie{1,2,3} and|z| < 55,

(D//(Z) = q)i(Z){(Vi i vavi(m)ZZ’”1) -V i 2m(2m _ l)I/Vi(m)szz}_

Proof We know that (e"(®))” = ¢"(?)(h’(z)? + h"(z)) for any smooth function
h(z). The proposition follows from applying this identity with h(z) equal to the power
series in the exponent of the formula for ®;(z) given in Proposition 4.10, which can
be differentiated term-by-term on any open set on which it converges. ]

Lemma 6.2 Forie€{1,2,3} and q > qo, we have

©”(2) = e E(VEE = Vi + O(Vile* + Vil2]))

forlz] < Vi_1/4.

Proof Using Proposition 5.4 followed by Lemma 4.9 twice, we see that for |z| <

v/

®,(2) = e V¥ (1+ O(Vilz[*))

> 2mW;(m)z*" " = z+ 0(lz]*)

m=1

S 2m(2m — 1) Wi(m)22" =1+ O(J2])

m=1
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since W;(1) = 1. (The second and third formulas require 2| < ;&, which is implied by

/4

|z] < V[IM since g > qo.) Therefore, by Lemma 6.1, for |z| < V[l we have

CD,-(Z)(Vi i 2mw,-(m)z2m—1) = e_V"Zz/z(l +O(Vile[))(Vi(z + o(|z|3)))2

m=1
(61) = RV OV + VL))
and ultimately
©"(2) = 2 (1+ O(Vil){(Vi(z + O(12F)))* - (Vi1 + O(I2*))}
= e (14 O(VilE) (VP2 = Vi r O(Vilzf + Vi[el*)
= e TP (VEZ - Vi O(Vilel + ViIl* + VDIl)),
which implies the statement of the proposition since V?|z|* is always dominated by
one of the other two error terms. [ ]

In the proof of Lemma 5.5, we used the fact that ®(x) was a simple product
of terms all of which were positive, and took their largest values, near the origin.
The corresponding expression for @7 (x) is more complicated, however, and involves
functions whose values near the origin have both signs. We, therefore, establish a
particular decomposition of @} (x) into two pieces, each of which has the unanimity
of sign necessary for us to infer from Lemma 4.4 that its largest values are near the

origin.
It will be convenient to define the set of ordinates
(6.2) U= UJ{y>0:L(1/2+ iy, x) =0}

xeH;
that indexes the infinite product that defines ®@;(z).
Lemma 6.3 Fori€{1,2,3} and z € C we may write
(6.3) @/ (2) = 2°¥;(z) + ©;(z),
where
(6.4)

64 8z 64 8z 8z
¥il2)= > 1 ZK( ) 2K( ) ]0()
1 - : I1 1
Mot TN a e/ a T e eunn) N/ 42

(6.5) 0i(z) = ). 1642]6'( i ) [T 7%

8z )
neli 3 ¥V \\/ 4+ 7 yeuiing (\/}l+y2

=

Proof By Definition 4.5,

©6)  @i(x)=[] TI ]°(8z) - 11 ]0(82)'

/1 2 /1 2
XxeH; y>0 - + yeU; -+
L(1/2+iy,x)=0 I i
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This infinite product of analytic functions converges uniformly in any bounded
subset of C (since Jo(z) =1+ O(z”) near z = 0 and the series 3,5, 1/y* converges).
Therefore, we may differentiate the infinite product by applying the product rule twice:

d? 8z 8z
0"'(2)= Y )| ———=]| ] Jo| —=
dz? 1, .2 1.2
7eU; 1 T/ veUiNin} i

d 8z d 8z 8z
yyaeu; 47 i +y? dz \/ﬁ yeU\{yuy2}  \4 /i +y?

Y1#y2

5 64 ],,( 8z ) I ]( 8z )
- . 0 o ——
neb g v\, [5+yE yeunin}  \\/3+9?
8 8z 8 8z
RN e e el tviwes).
AV R VA RV AVE RRC R VE RS
8z
X H ]o()-
yeUNuyy \\/ 1+ 92

Consulting Definition 4.3 reveals that this last expression is the same as equation (6.3)
(the negative signs in the definition of K(¢) come in pairs). [ ]

To efficiently bound, for small |z|, the first component z2%¥;(z) in the above
decomposition of ®”(z), we need to first write it in a different form. Recall the
function D(x) from Definition 4.3.

. s 3
Lemma 6.4 For i € {1,2,3} and complex numbers z satisfying |z| < 55,

(6.7)
8 8z 2 64 8z \
V;]f\/iwz Vit?? y;],.iwz ity

. g 1
In particular, for real numbers x satisfying |x| < 33,

(6.8) x*W;(x) < CD:-(X){( > 5

)
YEUi\/i+y2 \/i"_)’z :

Proof Again we use (e"(9))” = e"(?)(1/(2)? + h"(z)), this time with h(z) equal to
the infinite series in the identity

D,(z) = exp( > 1og10(82)),

. 1 2
yeUi n +y
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valid for |z < 20 since the argument of J, does not vanish there; we obtain

Jo(8z/7\/% +y2)\?
o -0 3 AN ”)
yeUi A/ % + 92 Jo(82/\/§ +7?)
oy 3 O TV EN ) ()
+
YU § Y Jo(82/7 /1 +92)’

8

00f(3 ol =) - el )
64 (16’(82/ it yz))
To(82/y/1 +92)

by Definition 4.3 (the negative signs all occur in pairs). However, using equation (6.6)

(6.9) +®i(z) > 5

yeU; Z y

yields
v(8z/\/ L +y2
o2 5 ( 0 (82/\/1 ))
yeUi 3 TV \Jo(82/\/ 1 +¥

-1
64 8z 8z
yeU, (1/+y )yglzl, +Y%0 \/i+y12 ’

by equation (6.5); thus by the identity (6.3), we conclude that the expression on line
(6.9) must equal z2'¥;(z), establishing the first assertion of the lemma.

As for the second assertion, when z = x is a real number satisfying |x| < 35, all of
the summands in the two series in equation (6.9) are positive by Lemma 4.4, since the
argument of D is at most 16]x| < 1 in absolute value. Notice that the second sum in
equation (6.9) consists precisely of the squares of the summands from the first sum;
in particular, both sums are positive and the second sum is no larger than the square
of the first sum. We may, therefore, ignore the second sum when finding an upper
bound, which establishes the second assertion of the lemma. ]

Lemma 6.5 For i€ {1,2,3} and q > qo, we have ¥;(x) <« e_Vf‘/z/zVia/2 for |x| >

v/

1

Proof In each factor in equation (6.4), set x = 8V, -1/ / 2, We have 0 < <

gV, 3 <16 55 = 1 since q > qo, and therefore Lemma 4.4 apphes to each factor,
yielding

64 8x 64 8x 8x
L e e ) e I O
y1,¥72€U; % + ylz A\ / = 4+ yl i YZ \/ % + y% yeUi\{y1,y2} + )/2

1
Y1#Y2 4
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8V<_l/4 8V~_1/4 8V-_1/4
SZI64K( 1 )642K( ; ) H}]O( i )

1., .2
Yoyl 7 TV

=

Y1FY2 \Y i + y% 4 * yz V i + y% )’GU;'\{Yl,Yz \/ i + y2
_ \Iji ( ‘/1»71/4)
for |x| > V[1/4. Since V[l/‘l < 5 when g > g9, we may apply the upper bound (6.8) to

obtain

-1/4 2
wv <o ¥ (=)
))2

. 1 /1 2
yeU; rias i 4

It follows from Definitions 4.1 and 4.3 that

_ L) d = .
D)= Jo(t) dtlogfo(f)—n;lllm\th

for || < 22, and so

- - oo 8V.71/4 2m—1, 2
(V) <oy, ““>( e Mmiz'“(') )

/1 2 m= /1 2
yeU; Z-ﬁ-)} m=1 4+y

2
_ s —(2m— 1
= 0(V, 1/“)( > Namf2m - g2y GO S m)
m=1 yeU; (4 +)’ )

o 2

-0, (Vi 3 2 m) vy O e () (3
m=1

by Lemma 4.9. The statement of the proposition now follows from

Proposition 5.4. u

The estimates we have derived for @7 (x) and ¥;(x) for small |x| imply a similar
estimate for ®;(x) for small |x|; thanks to Lemma 4.4, we can deduce an estimate
for ®;(x) for large |x|, which we can subsequently use to estimate @’ (x) itself for
larger |x|.

Lemma 6.6 For i€ {1,2,3} and q > qo, we have @;(x) < e_Vil/z/z\/'is/2 for |x| >

v/

1

Proof In each factor in equation (6.5), set k = 8V[1/4/ 3+7% Wehave 0< K <

8V, */1 <16- L =1 since q > o, and therefore Lemma 4.4 applies to each factor,

yielding
64 8x 8x
oil- 3 (- 2=) I 1()
neUi i Y% \/ i + )’% yeU\{n} \/ i + y2

64 8x 8x _
<Y - 213’( ) I1 Jo():@i(vi‘/“)
neli 3 V1 \\ /1w y2 ) yeuning 1+9?
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for |x| > Vi_l/ *. On the other hand, by the identity (6.3) and Lemmas 6.2 and 6.5, we
have
(V") = o (v - (v (v
« Vi V2 Vi—1/2e_vi‘/2/2 V>« eV V2
as desired. ]

Lemma 6.7 Foriec{1,2,3} and q > qo, we have O (x) < e’ViI/Z/ZVf'/2 for Vi_l/4 <
x| < 50.

Proof The lemma follows immediately from the identity (6.3) and Lemmas 6.5 and
6.6, since x << 1 by assumption. [ ]

Lastly, we use a standard method to estimate @7 (x) for the largest values of |x|.
The proof is complicated only slightly by the fact that the relevant infinite products
of Bessel functions are missing a small number of terms after the differentiations;
the following lemma provides a serviceable bound that uniformly takes such omitted
terms into account.

Lemma 6.8 Fixic {1,2,3}. If A is any finite subset of U, then for |x| > 50,

I ]0( 8x )<2#Ae—¢(q)x/s‘

1
yeU\A  \\/ 7 +y?

Proof Since both sides are even functions of x, we may assume that x > 50. Let
N(T, x) denote the number of nontrivial zeros of L(s, y) having imaginary part
between —T and T. By [2, Proposition 2.5], for T > 150,

(6.10)
T T T T T
N(T,x)>|—-0.399 |log Ir " 53385~ ~0.399 log — -5.338 > —
4 2me T 2me 2

where g, 21 is the conductor of y. From the classical inequality (see [12,
Theorem 7.31.2])

1Jo(x)| < min {1, 2},
x|

we see that

8x 8x (14 y2)le
[1 ]O( /1 z) < 11 ]0( /1 z) < 11 42\/7'[36 '
YGU:‘\A 4 * y yZ;]?fA 4 * y yZ;?fA

One can easily check that when [x| > 50 and |y| < 3x, the factor (1 +y?)"/*/2/7x is
always less than %

If we define N, (T, x) to be the number of nontrivial zeros of L(s, y) having imag-
inary part between 0 and T, then N(T, x) = N.(T, x) + N.(T,)) by the functional
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equation. Since y € H; if and only if y € H;, the number of factors in the product is

>N (3x, x) - #{AuU (-3x,3x)}

XEH,‘
1 _
= 2( DIUNLGBr )+ D N+(3x,X)) - #{AuU(-3x,3x)}
X€H; xeH;
1 3
== > N(3x,x) - #{AuU(-3x,3x)} > 9lg) 3% — #A.
2 5 8 2
So
1 ,2)1/4
I GV Gosesa) 24, s,
y<3x 2 7T|x|
yeU;\A
since #H; = ¢(q)/4 by Remark 1.3. |

Lemma 6.9 Fori e {1,2,3}, we have ®/ (x) < V2x2e #@II/8 for |x| > 50.

Proof From equations (6.4) and (6.5),

64 8x 64 8x 8x
nyseUs &+ ¥ Vit ity \ 5+ 737 reulinys) 1+9?

Y1#Y2
6
9i(x) = Z 1

4 8x 8x
M=) 1os(2=)
ne0 a * 7\ /L ey2 ) yeiain +y?

1
4

We apply equation (4.1) and Lemma 6.8 to obtain, for |x| > 50,

2
Y« ¥ 2 3Ze—¢<q>|x|/sg( 5 132) e @slfs _ 2= 6(@le)s)

1 21 2 2
yoyeUi s TV 2 Y2 neU; 3 TN
Y1#Y2
32 _e(a)llss ~p(@)lxl/s
0;(x) « Z e = Ve .
y1eU; g4 + 1

So by equation (6.3),
Y (x) = x2¥;(x) + ©;(x) < (V2x? + V;)e # @RS,
which implies the statement of the lemma since V; << Vx? in this range. m

Remark 6.10 'The method of proof of Proposition 6.3 gives the expression

64 8z 8z
Qi(z)=z ), 5 2K( ) I1 ]O()
neli 3 N \/ i + )112 yeUi\{y1} \/ i + yz

for the first derivative of ®(z), from which the estimate @’ (x) < V;|x|e~¢(D*!/® for
|x| > 50 follows from the method of proof of Lemma 6.9; in particular, @’ (x) tends to
0 as |x| — oo, a fact we will need later.
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We may now assemble the various bounds for ®(x) derived in this section
2
to compare that function to (V?2z? - V;)e™ "% /2, which is the second derivative of

V;22/2

the characteristic function e~ of a normal random variable with mean 0 and

variance V;.

Proposition 6.11 For i € {1,2,3} and q > qo, and for any real number x,

Ve VR iflx < v
\/i3x6e_vf"2/2, IfVi_l/z < |x| < Vi_1/4,
‘43/267‘41/2/2’ I:fX/i—l/‘l < |x| < 50)
VinZeﬂP(q)IXI/S, if |x| > 50.

O (x) = (Vx? = Vi)e "2

Proof The first two assertions are immediate from Lemma 6.2. For the third and
fourth assertions, we use

[ (x) = (Vx> = Vi)e "2 <@ ()] + (Vi = Vi)e /2

<[ (x)] + Vixte P,

and note that the term V7Zx?e"*"/? is insignificant compared to the asserted esti-
mates (due to the range of x in the third case and the definition of g in the fourth
case). Therefore, the third assertion follows from Lemma 6.7 while the fourth assertion
follows from Lemma 6.9. [

7 Comparison of probabilities

We are now able to estimate the difference between probabilities involving the random
variables X; from Definition 3.7 and normal random variables of the same mean and
variance. Using the results of the previous sections, we will bound the integrals of
their characteristic functions and the second derivatives thereof over R; subsequently
we will be able to bound the difference between their density functions themselves.
We begin with a quick and standard lemma giving the order of magnitude of even
moments of a normal distribution.

Lemma 7.1 For any positive constant C and any nonnegative integer m,

o0
2m —Cx?
fx e dx <,, Cmrij2”
—00

Proof When m = 0, the formula f_o:o e~ C% dx = \/2m/C is well known. For m > 1,
we integrate by parts to obtain

r 2 ~ 2 ~ 2 2
f xMMe=CX 2 gy = [ XM xe C¥ 2 gy = f(Zm —1x*m 2. Ee_cx 2 dx,
from which the lemma follows by induction on m. [ ]
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Lemma 7.2 Assume GRH. For i € {1,2,3} and q > qo, we have

/ @ (x) - e‘V""z/2| dx «< V1

/ @7 (x) = (V7x - Vi)e—v,-x2/2’ dx < V2,
Proof We write
f |q>i(-x)_€_Vix2/2|d_x: [ |q>i(-x)—€_vix2/2|dx
—oo |x‘SVi—l/4
i f [@i(x) - 7P| dx + f @ (x) - eV dx.
V,fl/4s\x\s50 k250
Using the bounds in Proposition 5.7,
/ |(Dz(x) _e_ViX2/2|d,x << / ‘/ix4e_vfx2/2 dx
—oo |x|SVi71/4
+ [ eV gy s f IOLILEP
V;l/%\x\gso |x[>50

< fox‘*e‘vf"z/2 dx+100e‘V3/2/2+2f e P @x/8 gy
— oo 50

WP L e@sus oy

1
+e
v ¢(q)

by Lemma 7.1, where the final simplification uses Proposition 5.2.
Similarly, we write

< V-

[ 107G - (v - vye VP

= [ 10l - (v - Ve ax
|x|<v; V2

v [0l - (VAR - Ve ax
Vi x|V

s [0l - (VA - Ve
VY4 <|x|<50

+ f | (x) - (Vx* - V,-)e_V"xz/2| dx.
|x|>50
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Using the bounds in Proposition 6.11,

s}

oY (x) - e VT2 gy
|@;

— 00
_V:x2? Vo2
< / Vixle Vi 12 dx + Vixle Vi 2 dx
\x\SVi_l/z V,»_l/2§|x|§V,»_l/4
3/2 v/ -
+ f Vi/ e Vi dx + / Vix2e DI/ gy

Vv Y <|x|<50 |x[250
oo oo
2 _-Vix?[2 3 6 —Vix?[2
<V | x%e dx+V; [ x7e dx
—oo —oo

/
1100V eV 2/2+2\@2fx2e*¢<‘1>x/8 dx
50

1 3 1 v 1 sg)sos -1/2
LVie——+ V2 —— e Vi 2 4 <V,
Y 5@ /

1

again by Lemma 7.1 and Proposition 5.2 (and a routine calculation to evaluate the final
integral exactly). u

Let f;(t) denote the density function of the random variable X; from Definition

3.7, and let g;(t) = (ZﬂV,-)_l/ze_'z/ZV" be the density function of a normal random
variable with mean 0 and variance V;. We can bound the difference between these
two functions by writing them in terms of their characteristic functions.

Lemma 7.3 Assume GRH. Fori € {1,2,3} and q > qo, we have
fi(t) - gi(t) < min{Vi—3/2’ Vi—l/zt,z}.

Proof We begin with the inverse Fourier transform formula

(o]

fi0=gi(0) =5 [ e (0u0) - ) ds,

—00

On the one hand, this integral can be estimated trivially using the first estimate in
Lemma 7.2

fi(t) - gi(t) < f|®i(x)—efvfx2/2,dx « VP,

On the other hand, we can also integrate by parts twice before estimating, since both
®;(x) and ¢~ Vi¥'/2 and their first derivatives tend to 0 as |x| = oo (see Remark 6.10):

[

f-80)- & [ oy -y

—o00
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oo

1 .
—_ [e—zxt(q)?(x)_(VinZ_Vi)e—V,»xz/Z)dx
2mt?
oo -1/2
1 V.
<3 f @7 (x) - (Vix* - Vi)efv"xz/2| dx < ltT
by the second estimate in Lemma 7.2. [ ]

Lemma 7.4 Assume GRH. For i € {1,2,3} and q > qo, we have

f Ifi(t) - gi(D)|dt < Vi

Proof By Lemma 7.3,

[ -aldi= [ [p0-g@ldes [ |50 -gi(o)]de

1/2 1/2

[t|<V; [t]>V;
-1/2
< / v dt+ / itz dt
lt|<v}/? |tV
. vl
<<V"3/2.V"1/2+ﬁ<< vl -

i

We are now ready to compare the probability that the random variables X; from
Definition 3.7, which are relevant to prime number races, come in a particular order
to the probability that normal random variables of the same mean and variance come
in a particular order.

Definition 7.5 For i € {1,2,3}, let Y; denote a normal variable with mean 0 and
variance V;, with the convention that Y, Y3, and Y3 are mutually independent. Note
that the density function of Y; equals g; () as defined before Lemma 7.3.

Theorem 7.6  Assume GRH. For any permutation (i, j, k) of (1,2,3) and any q > qo,

1
Pr(Xi > X; > X3) =Pr(Yi > Y > Y +o().
! ( > Ye) ¢(q)logq

Proof Given the formulas

Pr(Xi> X;> X = [[[ f0[O)filz) dudydz

x>y>z

Pe(Y;> Y;> Vi) = [[[ gix)gi(»)gu(2) dxdydz,

x>y>z
we have

|Pr(X; > X; > Xi) - Pr(Y; > Y; > Yi)|
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[ G 50)4(2) - 8:0)1 (e 2)) dx dydz

xX>y>z

B fff(f"(x)‘gf(x))ﬁ(y)fk(z)dxdydz
xX>y>z
+ff &) (fi(0) - gi(0)) fu(2) dx dy dz
x>y>z

* ff 8 ()8 (N(fu(2) - gu(2)) dx dy dz

xX>y>z

< f[/ [i(x) - i\ () fe (=) dx dy de
+ ] 8 @160) - 60| fiz) dxdydz
]R?;
+ ][ 50502 - gie)| dwdydz
R3

- [ 1@ - si@ldx+ [ 10)-gldy+ [ 1) - g2l dz,
R R R

since each integral of a probability density function over R equals 1. It follows from
Lemma 7.4 and Proposition 5.2 that

Pr(X; > Xj > Xi) = Pr(Y; > V; > i) + O(Vi '+ Vil + Vi )

=Pr(Y; > Y; > Yi) + O(l)
¢(q)logq

as desired. [ ]

8 Proof of the main theorem

By this point, we have essentially reduced the problem of asymptotically evaluating the
prime-race density 04;4,,4,,4, (still under the assumptions from Definition 3.1) purely
to a problem in probability. In this section, we complete the proof of Theorem 1.5
(including showing how to derive the first assertion from the second) and Corollary
1.6, with very little input needed from number theory. We begin with a classical
(but perhaps not well known) formula for the probability that three normal variables
assume a prescribed ordering.

Lemma 8.1 Let N,, Ny, and N, denote mutually independent normal random vari-
ables with mean 0 and variances a, b, and c, respectively. Then

Vab +bc+ac

1
Pr(N, >N, > N,) = gy arctan 5
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Proof If Z; and Z, are normal random variables with mean 0 and correlation
coeflicient p, there is a classical formula (see [1, equation (4)] for example) for the
“orthant probability” that both random variables are positive:

1 1
Pr(Z; >0and Z, >0) = — + — arcsinp.
(% 2>0)= 3+ o, P

We apply this formula with Z; = N, — N, and Z, = Ny — N, which are indeed normal
random variables with mean 0 and correlation coefficient

E((Na = Np)(Np = Nc))

(8.1) =
P VE(Na - Np)?) - E((N - No)?)
_ —0'2(Nb) _ -b
V(02(N,) + 02(Ny)) (02(N,) + 02(N.))  Vab +ac+bc + b
so that

Pr(N, >N, >N.) =Pr(N, - N, >0and N, - N, > 0)

1 1 ) ( b )
= — — — arcsin .
4 27 Vab + ac + bc + b*

The lemma now follows from the identities (valid for 0 < x < y)

arcsin ) arctan X )T arctan ﬂ
y B \ /)/2 — x2 N 2 X ’ ]

At this point, we can complete the proof of an important special case of our main
theorem, assuming the restriction from Definition 3.1 that has been in force since that
point. Recall the quantity 8;4,,4,,4, from Definition 3.1.

Proof of Theorem 1.5 under the assumption that a;, a,, and a; are either all quadratic
residues or all quadratic nonresidues (mod q) We may assume that g > go from
Definition 5.3, since the asymptotic formula is trivially valid for any bounded range of
q. We simply combine the three equalities in Proposition 3.9, Theorem 7.6 (using the
notation of Definition 7.5), and Lemma 8.1, obtaining

1
5 =Pr(X;>X>X3)=Pr(\1>Y%>Y%)+0 ——
ganazas = Pr(Xi > X5 > X3) r( 1> Y, > 3)+ ((/)(q)logq)

\/VleJerV3+VlV3Jr ( 1 )
¢(q)logq

as claimed. ]

1
= —arctan
2 V2

Itis not difficult to remove the assumption that a;, a5, and as are either all quadratic
residues or all quadratic nonresidues (mod g), at least if we allow ourselves the larger
error term asserted in Theorem 1.5. Again, all we require is a quick lemma from
probability.
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Lemma 8.2 Let Zy, Z,, and Z3 be random variables, and let py, y,, and uz be real
numbers. The event

(8.2) exactly one of (Zy > Zy > Z3) and (Zy + p1 > Zy + Yy > Z3 + p3) is true
is contained in the event
(8.3) (121 = Za| < |1 = pal) or (122 = Z3] < |y — ps]).

Proof First observe that

o if|Z; = Zy| > |41 — y2|, then the two inequalities, Z; > Z, and Z; + yy > Z, + y, are
either both true or both false;

o if |Z, — Z3| > |4z — ps3), then the two inequalities, Z, > Z3 and Z, + yp > Z3 + ys,
are either both true or both false.

It follows that if both (|Z — Z,| > |u1 — p2|) and (|2, — Zs| > |uz — p3|) are true, then

(Z1>Zy > Z3) and (Zy + 1 > Z, + 4p > Z3 + p3) are either both true or both false;

this implication is the contrapositive of the proposition. [ ]

At this point, we no longer assume that a;, a,, and a; have the same quadratic
nature (mod ¢), although the congruences (1.2) are still in force.

Proof of Theorem 1.5 in the general case When we do not assume that a;, a,,
and a; are either all quadratic residues or all quadratic nonresidues (mod ¢g), we
may still use the random variables X; and Y; from Definitions 3.7 and 7.5. How-
ever, we cannot rely on full cancellation of the constants in Lemma 3.6, and so
Proposition 3.9 must be modified: the distribution of the vector-valued function
(E*(x:9,a1), E*(x; 9, a2), E* (x; g, a3) ) is the same as the distribution of the random
variable (y1, pa, p3) + X1,2,3, where (y1, 4z, 43 ) is defined to be the vector

(cq(az) + cq(as) —2¢4(ar), cq(ar) + cq(as) — 2c4(az), cq(ar) + cq(az) — 2¢4(az)).
Consequently, the density we want to evaluate now takes the form

65];“1,“2,“3 = Pr(X1 + 231 > X2 + U2 > X3 + ‘1,13)

1
=Pr(Y; Y; Y ol ———
r( 1+[/ll> 2+‘L{2> 3+‘Ll3)+ ((/)(q)logq)

by the proof of Theorem 7.6. We deduce from Lemma 8.2 that
|Pr(Yi+p1 > Yo + o > Y3 + 3) = Pr(Yy > Y, > V3))|
< PI‘(|Y1 - Y2| < |[41 - ‘l/lzl) + Pl‘(|Y2 - Y3| < |[zl2 - //l3|)

Since Y; are mutually independent, Y; — Y, is a normal random variable with vari-
ance V; + V3, and hence its density function is bounded pointwise by the constant
1/4/27( V4 + V3); the analogous bound applies to the density function of Y, — Y3. In
particular,

|Pr(Yl+y1>Y2+y2>Y3+y3)—Pr(Y1>Y2>Y3)|
< 2| — po N 2|y — ps| .
S \2n(i+ V) 2n(Va+ Vs)
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However, it is a standard fact that ¢, (a) <, ¢° (see [3, Definitions 1.2 and 2.4]). Since
each V; > 1/4/¢(q) log q by Proposition 5.2, we deduce that

&
q <, -1/2+e

V¢(q)logq

|PI‘(Y1 + 1251 > Y2 + U2 > Y3 + [43) —PI‘(YI > Yz > Y3)| K

In conclusion,

1
é a1,az,a3 = Pr(Y1 + Uy > Y, + Uz > Y; + [43) + O()
! $(q)logq
1
=Pr(Y,>Y,>Y;)+0 (q‘l/“f + )

) ¢(q)logq

- L arctan VViVat MWy + VoV +0,(q7V*)
2 V2
by Lemma 8.1, as claimed. [ ]

Proof Since V; =4V (q)(1+ #;) by Definition 1.4, we may restate Theorem 1.5 as

PI'(Xl > X5 > X3)

L VA )t ) £ (L ) (4 03) + (L4 512) (L4 73) £ 0u(q77),
2m (1+12)

It is an easy calculus exercise to compute the linear approximation at the origin to the
twice-differentiable function above, obtaining

m 1M + 3
871\/5 471\/3 871\/3
The corollary now follows from the estimate #; << (loglogq)/logg given in
Proposition 5.2. [

+O(nt + 15 +13) + Oc(q7117%).

1
PI’(X] > X, >X3) = g +

It turns out that while it is possible for the #; to be as large as Q((loglog q)/log q),
they are usually rather smaller; in such a situation, the error term given in Corollary 1.6
can be reduced considerably. Indeed, an asymptotic formula for 4,4, 4,,4, Was given
by Lamzouri in a form where the secondary main terms and error terms had a more
explicit dependence on arithmetic quantities like the V;, including the one we define
now.

Definition 8.3 For any reduced residue classes a and b modulo g, define

Buab) = Y (uab™)+ x(ba )b, (1),
x (mod q)
X*Xo
(Note, for example, that B (a, a) = V(q) from Definition 1.4.)

The following result, which is [9, Corollary 2.3] translated into our notation, applies
to any distinct reduced residues ay, a,, and a3 (mod q).
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Theorem 8.4 (Lamzouri) We have

5 _1+ 1 cq(as) —cq(ar)
q;a1,a2,a3 6 4\/E V(q)
1 Bq(al,az)+Bq(a2,a3)—2Bq(a1,a3)
+
471\/5 V(Q)
2 2
(8.4) + o( ¢g(1)” | maXigicjcs |Bq2(a,~, a;)| )
Viq) Viq)

One motivation for stating this result is to calculate the secondary main terms in
our special case af = a3 = a3 (mod q) and ¢, (a1) = c¢4(a2) = ¢4(a3) in the notation
of equation (2.1). Under these assumptions,

Bq<ai,aj>:z( S - X m(x)—mm))

x (mod q) x (mod q)
x(ai)=x(a;) x(ai)==x(a;)
Vo+ Vi =V, =V
ST b ()

in the notation of Definition 1.4 (and thus, from Proposition 5.2, we have
B,(ai,a;)*/V(q)* « (loglogq)?/(logq)?). In particular,

Vi-2V,+ V3

Bq(al,az)+Bq(a2,a3)—23q(a1,a3): 3

Using this identity in equation (8.4), and making the change of variables V; =
4V (q)(n; +1) from Definition 1.4, reveals that the secondary main terms in (8.4) are
exactly equal to those in Corollary 1.6. (As we see, Lamzouri’s result gives yet another
secondary main term in the case where c,(a;) # ¢4(a3), while our method simply
gives an error term of that order of magnitude.)

9 Discussion

We have already discussed, at the end of Section 3, the algebraic aspects of our special
three-way races and the prospects for generalizing our method in that regard. In this
final section, we make some additional remarks about the analytic aspects of this
paper, under the continuing assumptions of GRH and LL

The moral we hope to emphasize is that, to give asymptotic formulas for prime
number race densities 8q;q4,,...,a, from Definition 1.1 whose error terms are small, one
should always utilize a main term that is an ‘ordering probability” for a multivariate
normal distribution. If Z = (Z;,...,Z,) is a normal random variable in R” whose
covariance matrix is identical to the matrix of covariances B, (a;, a;) (from Definition
8.3) corresponding to our prime number race, then the difference between 844,,....a,
and Pr(Z; > --- > Z,) will decay like a negative power of g, as in Theorem 1.5. There-
fore, it is best, we claim, to primarily evaluate 8;q,,...,4, as an ordering probability of
this type; further asymptotic evaluations can then be made for the ordering probability
itself, an object that is purely probabilistic.
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This idea is certainly well established in this topic on a heuristic level, being
motivated, for example, by the central limit results established by Rubinstein and
Sarnak [11]. Using an ordering probability as the main term is implicit in the work
of Lamzouri [8, 9] (though the comparisons there were carried out mainly on the
characteristic function side) and more explicitly in the work of Harper and Lamzouri
[5, Section 4.1].

While we wanted to describe the construction of our atypical normalizations
E*(x;q, a) of the error terms in prime counting functions for arithmetic progressions,
and how they resulted in independent random variables that allowed for a much
more elementary analysis, that independence is not necessary to our moral, as it
happens. The multivariate normal random variable Z alluded to above is permitted
to have correlations among the coordinates, and even to have nonzero means in each
coordinate (arising, in our case, from Chebyshev’s bias against quadratic residues).
Because the matrix of covariances By(a;,a;) turns out to be close to the identity
matrix times V(q) (the quantity from Definition 1.4), and the vector of means turns
out to be small compared to 1/ V (q), it is possible to produce asymptotics for these
ordering probabilities in terms of the means and covariances, as was done in [9].

Moreover, in the case where the residues a; are all quadratic residues or all
quadratic nonresidues (so that the means of the individual limiting distributions are
all equal), these ordering probabilities can actually be evaluated in closed form for
r < 4, because they are equivalent (by the method of proof of Lemma 8.1) to orthant
probabilities in at most three dimensions. (The cases r < 2 are trivial because zero-
and one-dimensional orthant probabilities are trivial under the assumption of equal
means.) Recalling Definitions 1.1, 1.4, and 8.3, we define the further notation

-V(q) + B4(ar, az) — Bg(a1,a3) + By(az, az)

P12 V(@) - By(an, @) (V@) - By(az, a))

_ Bq(al, 613) - Bq(az, a3) - Bq(al, a4) + Bq(az, a4)
P V(@) By(an @) (V(a) - By(anas))
prs = -V(q) + By(az, a3) — By(az,a4) + By(as, aq)

2\/(V(q) - B4(az,a3))(V(q) - B4(as, as))

Then, for any distinct reduced residues ay, a,, a3, and a4 (mod q), known formulas
for orthant probabilities [1, equations (4) and (5)] imply that the asymptotic formulas
1

1) -+ 71 i
. ~ arcsin p
3a1,42,4 12
q ! 2 ? 4 27[

1 1
5q;a1,u2,a3,a4 ~ 3 + E( arcsin pj, + arcsin pj3 + arcsin p23)

hold up to a negative power of q. As a reality check, if we exploit the fact that the
By(ai,a;) are negligible in size compared to V(q), then pi; ~ pa3 ~ —3 and pi3 =
0(1), which leads to the evaluations 8g;a,,a;,a, ~ é and 84;4,,a;,a5,a, ~ i as expected
from the central limit theorems of [11].

In this paradigm, we have approximated our number-theoretic limiting logarith-
mic distributions by normal distributions with the same mean and variance. Of
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course, the higher (even central) moments of the two distributions will not match
in general, which is a source of error when passing from one measure to the other.
It is worth mentioning that for two-way races, asymptotic formulas for the densities
exist [3, Theorem 1.1] that incorporate the contribution from higher moments and,
correspondingly, have error terms that can be made as small as an arbitrary power
of g. It would be an interesting project to attempt to produce analogous formulas for
prime number races with three or more contestants.

Nevertheless, we hope the viewpoint that prime race densities are best approxi-
mated explicitly by ordering probabilities for multivariate normal random variables
has some illuminating benefit to practitioners of comparative prime number theory.
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