ANALYTIC NUMBER THEORY

JULIA BRANDES

To be used with caution — likely to contain misprints!

Part 0. Preliminaries and recapitulation
0.1. ARITHMETIC FUNCTIONS AND DIRICHLET SERIES

Let A= {f: N — C} denote the set of arithmetic functions. Examples are

1(n)=1 foralln e N the indicator function on N
d(n) = #{m € N:m|n} the number of divisors of n,
o(n) =#{m e [l,n]: (m,n) =1} the Euler totient function,
logn

| if n = pF i ke N
A(n) = { ogp L =pT,p prime, i € the von Mangoldt function.

0, otherwise.

For f,g € A we define the (multiplicative) convolution
(f*9)(n) =) f(d)g(n/d).
din
This convolution characterises the multiplicative structure of N. Examples:
d=1x%1, log =1xA.
One can also show

Lemma 0.1.1. Together with the convolution and pointwise addition, A forms a
commutative ring. The neutral element with respect to addition is the null function,
and the neutral element with respect to multiplication is

g(n):{1 n=1

0 else.

Proof. Check. U
We now introduce an important class of arithmetic functions.

Definition 0.1.2. We say that an arithmetic function f # 0 is multiplicative if one
has f(mn) = f(m)f(n) for all coprime natural numbers m and n. We say that f is
strictly multiplicative if the relation f(mn) = f(m)f(n) holds for all pairs m,n € N.
We denote the set of multiplicative functions by M.

Obviously, multiplicative functions are completely determined by their values on
prime powers. 1, €, d, ¢ are multiplicative, whereas log and A are not.

Lemma 0.1.3. (i) For every multiplicative function f we have f(1) = 1.
1
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(ii) The convolution of two multiplicative functions is multiplicative.
(i1i) For every f € M there exists g € M with f*g=¢.
It follows that the multiplicative functions (M, *,1) form an abelian group.

Proof. (i) For every n we have (n,1) = 1 and therefore f(n-1) = f(n)f(1).
(ii) Let f,g € M and set h = f % g. Let (m,n) = 1, then we have

Z f(d)g(mn/d).
dmn

Since (m,n) = 1, for every d|mn there exist unique a,b € N such that ab = d
and a|lm, b|n and (a,b) = 1. It follows that

> r@g () = ZZfab( =) = Zf g(m/a) Y f(b)g(n/b).

dmn alm bln bln

(iii) Set g(1) = 1 and then inductively

By construction, this shows f % g = € on prime powers. By extending g multi-
plicatively to the whole of N we obtain the desired statement.

O

Definition 0.1.4. The inverse of 1 is given by the Md&bius function p. We have

1, k=1
k — )
Hw') {o, it k> 2.

Corollary 0.1.5. We have the Mdbius inversion formula: Let f € M and write

F(n) =3y, f(n), then
Zu F(n/d).

dn

Proof. f=cexf=(u+xl)xf=pux(1x*xf)=pxF. U

0.2. DIRICHLET SERIES: GENERAL PROPERTIES

We now introduce a class of generating series for arithmetic functions.

Definition 0.2.1. Let f € A and s € C, then the formal Dirichlet series L(f, s) is
given by

-y I

n=1
We write L(1,s) = ((s), the Riemann zeta function.

This choice of generating function respects the convolution.

Lemma 0.2.2. Let f,g € M, then we have L(f % g,s) = L(f,s)L(g, s).
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Proof. We have

Lemma 0.2.3. If f € M and suppose that the series L(f,s) converges absolutely
for some s € C. Then we have

L(f,s):H f(pk).

P k=

[e=]

If f is even completely multiplicative, we have

L(f,s)zH%

(p)p—
Proof. By the fundamental theorem of arithmetic we have
11 i ") _ 3 f(n)
pks ns :
p<P k=0 n:pln = p<P

For a given € > 0 let now N be sufficiently large that

Z f(n) <e
nS
n>N
then
— /(") f(n)
L — <
(f? 8) H Z pks — ns < 9
p<N k=0 n>N
The second statement follows by the geometric series. 0

0.3. ANALYTIC PROPERTIES OF DIRICHLET SERIES

Unlike power series, which have a radius of convergence, Dirichlet series have an
abscissa of convergence. Before embarking on our proof of this fact, we record here
a useful analogue of integration by parts.

Lemma 0.3.1 (Partial Summation). Let M € N and N € R with N > M. Let
further g = [M,N] — C be a continously differentiable function. For a complex-

valued sequence (a,) set
Aty =) an

M<n<t

Then we have
N

> augln) = AN - [ gt

M<n<N M



4 JULIA BRANDES

Proof. Observe that
AN)gIN) = > angln) = > an(g(N) = g(n))

M<n<N M<n<N

= Z an/nNg'(t)dt

M<n<N
N

_ / d S andt
M M<n<t

This implies the statement. [l

Remark 0.3.2. In the formulation of the Riemann—Stieltjes integral, partial summa-
tion can be viewed as integration by parts in the special case where one function
is a step function. For two sequences a,, and b, and integers M and N the formula
reads

N N
> anby = AN)by = Y A(n—1)(by — bna),
n=M n=M+1

and the proof is the same.
Here and for the rest of the lecture we adopt the convention s = o + it € C.

Lemma 0.3.3. Let L(f,s) be a Dirichlet series. If L(f,s) converges for some s € C,
then it also converges for all s € C with o' > o. If L(f,s) converges absolutely for
some s € C, then it also converges uniformly for all s € C with o' > o.

Proof. For absolute convergence the statement follows at once from |n°| = n?. We
thus focus on the statement for conditional convergence. By summation by parts we

have
f(n) f(n) oo
St = Y o
M<n<N M<n<N
N
S M5 0 g
M<n<N M\ p<n<e n

For € > 0 we choose M large enough such that by the Cauchy criterion

>

M<n<¢

<€

for all £ > M. Thus we have

N
Z % <e (NSO_S + |s — 50| /M 550_5—1d§>

<€(NSO_S—|— ’5_50‘
- lo — oy

Se(l—l—QM).
lo — o9

(MO'()—O' + Mo’o—o’))
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For any fixed s € C with 0 > 0y we therefore obtain the desired result. Furthermore,
in the sector

Gup={s€C:0> 0|t —t] < Hlo —0o|}
we even have uniform convergence, since
|s — so| <|o—oo|+ |t —to]| < (H +1)|o — o9].
O

Corollary 0.3.4. Suppose L(f,0) = L(g,0) for all sufficiently large o. Then the
arithmetic functions f and g agree.

Proof. Since the Dirichlet series converge uniformly, we can swap the limit and the
sum and obtain

= Zf(n) lim n™7 = lim L(f,0) = hm L(g,o Zg ) lim n™7 = g(1).
n=1

T—00 T—00 T—00

Suppose we have already shown that f(i) = g(i) for 1 <i <k — 1. Then

:Zf(n lim (k/n)” Zg ) lim (k/n)? = g(k).

T—00 T—00

This shows the statement. OJ
We write
oo(f) = inf{o : L(f,s) converges}
for the abscissa of convergence, and
o.(f) =inf{o : L(f,s) converges absolutely}

for the abscissa of absolute convergence. We will often suppress the dependence on
f
Lemma 0.3.5. Let f € A, then we have oo(f) < 0a(f) < oo(f) + 1.

Proof. The first inequality is trivial. For the second one, observe that the convergence
of L(f,00+ €) implies that \ f(n)| < n%*e for all large n, and hence

/()] -
P ED It D SIS

n>ng n>ng n>ng

U
For instance, 0¢(1) = 0,(1) = 1. If a(n) = (—1)", then o¢(a) = 0 and o,(a) = 1.

Part [. The prime number theorem
[.1. PERRON’S FORMULA

Let f be an arithmetic function, and Sy(z) = > . f(n) its summatory function.
Then Sy(z) can be connected with the Dirichlet series L(f,s) via a Fourier-type
identity:.
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Theorem 1.1.1. We have

L(fs) I Sy(x) do

S s
for all s € C having o > max{oo(f),0}.
Proof. Summation by parts: For large N we have

3 f::) _ S’}éjp s /lN S;_(x) i_x (LL.1)

The result follows now on taking N — oo. If oo(f) < 0, it follows from the definition
of the abscissa of convergence that

lim S¢(x) = L(f,0) < oo,

so the first term vanishes in the limit. If oy > 0, then by an argument as in the proof
of Lemma 0.3.3 we see

Sf(x)zz%ngzxazy—ka/j <Z%> 7 dt < a7

n<x n<x n<t

for any o > oy, so it follows that

log S
oo(f) > limsupog—f(m), (I.1.2)
log x
and by consequence the first term in (I.1.1) vanishes in this case as well. O

As a by-product of this argument we get an easy formula for the abscissa of
convergence.

Corollary 1.1.2. When og > 0 the inequality in (1.1.2) is even an equality.

Proof. Write for simplicity 7 for the expression on the right hand side. We have
already shown oy(f) < 7. The opposite inequality follows easily from the observation
that for any o satisfying 7 < o < g¢(f) the left hand side of (I.1.1) diverges whereas
the right hand side converges, so the interval must be empty. 0

It is the converse statement to Theorem I.1.1 which we are mainly interested in.
The proof rests on Perron’s formula. With future applications in mind, we present
a quantitative version.

Theorem 1.1.3 (Perron’s Formula). Let ¢ and y be positive real numbers. We have

0 ify <1,
1 <ds _
— y—=q1/2 ify=1, (I.1.3)
omi Jorim” s |
1 ify > 1.

More exactly, if the right hand side of (1.1.3) is denoted by 6(y), we have for every
T > 0 the relation

1 [t g It if y =1,
—/ y5§—5(y)‘<<{ .

' 4 c ¥ ~
21t Jo_ir min {y 7T\1ogy\} otherwise.
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Proof. In the case y = 1 we have

1T de I | 1 1 [T e 11 [~ de¢

— _ = ———dt== ——dt==—— [ —

2 J_pec+it 2w Jo cHit  c—it T Jo 2+t 2 7 S 1+ €2
This shows the claim in this case.

Consider now the case y > 1, and let » < —1. We consider the integral

/ sds
y—,
w S

where W denotes the boundary of the rectangle with corners ¢ 4+ i7" and r 4 T
The function y*/s is meromorphic and has a simple pole at s = 0 with residue 1.
By Cauchy’s integral theorem we find

d
W S
This implies

1 c+iT . dS r+il ) dS r—il ) dS r+il .\ dS
— y*—=1+0 Y — + y'— + y' — .
2T Jo—ir S c+iT S c—iT S r—iT S

For 0 < —1 we have |y°/s| < y?/|o| < 1/|o] since y > 1. By taking the limit r — oo,
the last term in the error vanishes. For the other two terms we observe that

—oo+1T dS c ya y
& —do <« .
/M Vs /_oo 7% Tlogy

In order to derive the alternative bound, we consider the circle C' centered at the
origin and with radius R = v/¢? + T2. Denote by (] the sector running from ¢ + T
clockwise to ¢ — T, then by Cauchy’s integral theorem again we find

1 c+iT d d
— yS—S:1+O(/ ys—8>.
210 Jo_ir S o S

Since for s € C we have |y*/s| < |y?|/R < y°/R and the arc length grows propor-
tionally with R, the result follows.

C

For 0 < y < 1 the result is proved in the same way. Here we take » > 1 in the
rectangle, and use the circle sector Co = C'\ C}. Then there are no poles inside the
path of integration, and the estimates work in the same way.

O
We can now establish the inverse transform to Theorem I.1.1.

Theorem 1.1.4. Recall the notation from Theorem I.1.1, and set S%(x) = Sy(x)
whenever x ¢ N, and S(z) = Sy(x — 1) + 1f(z) for integer values x. For every
¢ > max{0,0,(f)} we have

d
S (x) ! /()L(f, s)xs—s.

271 S

More precisely, we have

c+iT d
Si0) =55 | LS

21t Jo_ir S

x° xrlogx

—L 1 .
<Trro+ (14 28 e 170
n#x
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Proof. Since the Dirichlet series converges absolutely at s = ¢+ it for all ¢, we have
00 c+iT c+iT o0 c+iT
x\sds s f(n)ds ds
S [ (E) S [ e M e
—t e NS c—iT — 8 c—iT s

On the other hand, Perron’s formula implies that on the left hand side of the above
equation any value f(n) is counted only if n < z, and with half weight when n = x.
More precisely, we obtain

1 c—HT c+iT

31 ) G
= S%(x) ( +Z|f \mm{x/n)ﬂ%}).

Note that in the limit 7" — oo the error term tends to zero.

The problematic term in the error is |log z/n|~". For 2/n ¢ [1/2, 2] this expression
is bounded below by an absolute constant, so we have

Z |f(n)|m1n{(x/n) W} Z ,

n<xz/2 or n>2zx

In order to bound the remaining range, we observe that n/x 14+ (n—x)/x and
that log(1 +a) =< a for —1/2 < a < 1. Thus [logz/n|™"
contribution from these terms is bounded above by

> |f(n)|min{1, Thn—a|

x|
x/2<n<2x
n#x

Bounding the entries of the sequence by their maximum, we can argue further. We
have

T T T
in{l, ——— 2¢/T P e —T
Z min{ ’T|n—:c|}<< /T + Z L T|n—a:\ Z T|n — x|

x/2<;<2:): z/2<n<z(1—%) z(1+4 7)<n<2z
xlog x
T
Observe also that we can replace S%(z) by Sy(z) as the error is O(1) and can be
absorbed in the error term. U

1.2. THE MELLIN TRANSFORM IN CONTEXT

The theory of arithmetic functions and Dirichlet series, culminating in statements
like those of Theorems [.1.1 and 1.1.4, have a great similarity to the theory of power
series, additive convolution and the Fourier transform and its inversion.

In fact, Dirichlet series and power series can be put into relation as well. For an
arithmetic function we have the power series

=> fln)x
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and it is clear that in the region of convergence we have

Py(ev) =) fln)e™" = (folog)(e")(e") ™.

Heuristically, substituting m = €™, this bears some resemblance to the Dirichlet
series related to the function f olog. This affinity is the underlying reason of why
Dirichlet series respect the multiplicative convolution.

Over Z this analogy reaches only so far, since the change of variables is not an
automorphism of N. However, the continuous analogues can be related in this way.
Recall the definitions of the Fourier transform

Fft) = / f(z)e*™ ' dy F1F(z) = / F(x)e*™dt
and the two-sided Laplace transform
00 1 c+ioco
Lf(t) = / f(x)e *dx L7'F(x) = —/ F(z)e™dt.
0 2mi c—100

The formal relation
Ff(t) = Lf(2mit)

is immediate from the definition. For a function f, the Mellin transform (after Hjal-
mar Mellin, Finland) is defined as

M) = [ 1w

and its inverse is given by

M f(x) = /CHOO F(s)x™*%ds,

—1300

where ¢ lies in the region of convergence. An important example is the Gamma

function
o d
F(s):/ e*“xs—x,
0

X

xT

which is by definition the Mellin transform of e~*, and one has the converse transform

c+1i00
eV = / [(s)z*ds.

The Mellin transform can be expressed in terms of the Laplace trancform. In the
region of convergence, we have

£(f o exp)(—s) = / " f(e)erdr = / N f(y)ysd;y — M(s).

In this language, Theorem I.1.1 asserts that L(f,s) is the Mellin transform of
Sr(1/z), and Theorem 1.1.4 establishes the inverse statement of this. It follows that
at least for real variables these theorems could also have been proved using just the



10 JULIA BRANDES

normal Fourier transform. In fact, taking g(z) = Sy(e*™)e 2™ for some suitably
large 0 Theorem I.1.1 shows that

G(t) — g(t) — / Sf(627rm)6727ra:p6727rixtdx
R

_ 1 [~ _ L(f,o+it)
2rx 2msx _ s — i 7
N /RSf(e Je dr = 2 /0 Sr(y)y "dy 2m(o +it)

We can now compute the Fourier inverse transform. Thus
~ L it o, 1 L
G(ZE) _ / (f7 g+t 27rztxdt _ <f7 S) e?w(s—a)a;ds

pomo+i)t O 2mi )y, s
1 L
— e—27rzax_-/ (f7 S) GZWSIdS.
211 (o) S

However, by the Fourier inversion theorem we have G (x) = g(x), so this expression
must be equal to S;(e*™)e~?m¢. It follows that

sy = k[ U sy,
(o)

211 S

which after a change of variables recovers the statement of Theorem 1.1.4 for non-
integral x, and in the integer case the desired result follows after setting the Fourier
transform equal to the mean of the upper and lower limits as usual.

1.3. BACK TO PRIMES

We would like to apply the results of the previous section to the indicator function
of the primes. The associated Dirichlet series is given by

pr1mes7 §

and this can be related to ((s).
Lemma 1.3.1. For o > 1 we have

log ((s) = ZZ% + O(1).

p

Proof. By the Euler product formula (Lemma 0.2.3) we have

=TT

for o > 1, and thus

log ((s Z log =— Z log(1 — Z Z Pt (1.3.1)

p k=1

The contribution from k =1 yields the des1red expression, and for larger k£ we have

o0

Z—p’w< P NS PR S B
P k —p2a pa p20' _p20'1_p—a — 2p20"
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For ¢ > 1 this is smaller than 1/2p?, so altogether we find

log¢(s) = <;+0 (%)) = Z}%+0(1).

O

Thus, in order to understand the primes, we need to understand the Riemann
zeta function better, in particular its singularity at 1. It turns out that ((s) can
be extended to the domain ¢ > 0. We will use the Gauss bracket [z] to denote the
largest integer not exceeding = and write {x} = x — [z] for the fractional part of x.
The following lemma will be stated in a more general version than what is needed
at this point in order to save work later on.

Lemma 1.3.2. Suppose that M is an integer and o > 1. Then we have

1 o0
= sil +(1-M)M—* —S/M {x}o d.

n=

o

Corollary 1.3.3. Suppose that o > 1. For any integer N > M we have

((s) = . i /100{x}x31d:z;.

In particular, { can be meromorphically continued to the entire right half plane. It
has a simple pole at 1 with residue 1.

Proof. We apply partial summation. We have

N 1 N

> —=NTP(N-M+1)+ s/ ([t] — M + 1)ttt
ns M

n=M

N

:N_S(N—M—{—l)—i—s/
M

N N
t5dt — (M — 1)5/ t5 dt — s/ {t}t—="tat
M M

= NN = M+ 1)+ (V' = M) 4 (M = (N = M)

N
—s / {tht~*1de.
M

For 0 > 1 we can take the limit N — oo and obtain
((8) = ——M"+(1—- MM *— s/ {x}x—*dx
s—1 M
as stated.
The corollary follows on setting M = 1 and observing that the last integral

converges for all ¢ > 0. By the identity theorem of harmonic analysis, it follows that
((s) can be continued to the entire right half plane. 0

This result implies that log ¢ has a logarithmic singularity at 1, which makes it
somewhat hard to work with. By differencing log ¢ with respect to s, these singu-
larities can be converted to ‘normal’ poles. For ¢ > 1 we obtain

S sl = YUY - oYy Ay Al

p k=1 p k=1 n=1
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By Theorem 1.1.4 this implies that

W) = Y Am) = 5 i RO (132)

n<x

for any ¢ > 1. Thus, in order to prove the prime number theorem it suffices to
understand the integral on the right hand side of (1.3.2).

In order to deduce a quantitative version of the prime number theorem, we need
to employ the quantitative version of Theorem 1.1.4. It follows therefore that for
arbitrary ¢ > 1 and 7" large we have

1 et ds xc xlogx
=—— = (s)z*— —L(A 1 A
v =5 [ e o e+ (147 )/m#| ()
1 c+iT CI ds ¢ C/ l’(lOgI)2
- > (s)zt = LN 1 nosr) )
omi ) C(s)x . —|—O(T C(C) +logx + 7 )

We treat the first integral by the residue theorem. Take 0 < ¢ < 1 and T such that
¢ has no zeros inside the rectangle given by ¢ £ iT and ¢ 4 ¢T', and consider the
oriented paths

v = [c+iT, +iT], v = [ +iT,d —iT], vz = [ —iT,c—iT].
We have

C/ .Z.S B

res f(s)? = -,

and thus
1 c+iT C! dS
- = S— = 2mi OB, +FE,+ E
omi ) C(s)x : mix + O(Ey, + Ey + E3),
where
!
E; = C;(s)msﬁ
i C §
It follows that
c / 1 2
Y(r) =2+ 0 (% %(C> +10g$+%+E1+E2+E3) .

The key to proving the prime number theorem is therefore to obtain good upper
bounds for the integrals F;, Fs and FEj3. In particular, we need to show in some
domain to the right of 1 that ((s) is bounded below — in particular, has no zeros —
and that (’(s) is bounded above.

[.4. A ZERO-FREE REGION OF ((s)

In order to achieve this, we will proceed as follows. Suppose that we are able to
prove that ¢ has no zeros on the line ¢ = 1. Then, if the derivative is small in
absolute value, ( cannot decrease too rapidly as ¢ is moved to the left. We should
thus obtain a small zero-free region to the left of the line o = 0 that will serve our
purposes.

We start by bounding ¢ and (" above.
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Lemma 1.4.1. In the domain |t| > 8 and 1 — m < o0 <2 we have the estimates

¢(s) < logt], ¢'(s) < (log [t])".
Furthermore, for 1/2 < o < 2 we have
(o) < (e —1)7"

Proof. The second estimate follows directly from the identity in Corollary 1.3.3.

For all 1 — @ <o <3andalln <twehave n7° < en~!. By Lemma 1.3.2

above with N = [t] it follows that

g(s)<<2%+

z51—0'
1 < logt+177 < logt.

|s

For the second estimate we use Cauchy’s integral formula with

| & lost
C(s)] = /| | C(—w)2ds<<logt/ e

N % (U) - 8) [s—w|=r r

This is certainly legitimate for s as in the statement of the lemma and r sufficiently
small, and one can check that taking r = (2logt)~! is an acceptable choice. O

Lemma 1.4.2. We have ((1+it) # 0 for allt € R.
More precisely, for |[t| > 8 and 1 — §(log |t|)™® < 0 < 2 we have

G(s) > (log|t])™".

Proof. From (1.3.1) we have in ¢ > 1 the relation

and thus

Observe that
3+4cosa+cos2a =2(1+cosa)? >0
for all a € R. Setting oy, = ktlog p yields therefore

> —ko
C(0)3|¢(o +it)[*|¢ (o + 2it)| = exp (Z Z b ? (3 + 4 cos ay,, + cos 2ak7p)> > 1.
p k=1
In particular, we have
li\rr} C(0)3|¢(o +it)[*¢(o + 2it)] > 1. (I.4.1)

Now suppose that (1 + itg) = 0 for some ¢y # 0. Then we have
: 3 N
lim ¢(o)*[¢ (e + ito)[" =0,

so (I.4.1) can only be satisfied if ((s) has a pole at s = 1 + 2ity. However, this
contradicts the first statement of Lemma [.4.1.



14 JULIA BRANDES

More precisely, using the bounds of Lemma [.4.1 we see that
1
(o +it)
for any 1 < 0 < 2 and some suitable constant C';. On the other hand, for ¢ > 8 and

1
O<n<mwehave

< ()"0 + 2it)[M < Ci(o — 1)~ (log )V

1+n

IC(T—=n+it) = (1 +n+it)| < / ¢’ (u+ it)|du < Can(log [t])?

-
for some C5. Altogether, we find that '
C(L=n+at)| > [¢(1+n +it)] — Can(log [¢])?
> Cy?* (log |t])/* — Can(log [t])?.
We have 7%/*(log [t|)~"/* < n(log|t|)? if n =< log|t|~". Thus, if we fix A such that

§ = A%4C) — ACy > 0 and set n = A(log |[t|)~°, then the above is bounded below
by d(log [t])~7. O

Corollary 1.4.3. Int > 8 and 1 — d(log |t|)™® < 0 < 2 we have
!/

E(S) < (log]t])”.

Proof. This follows upon combining Lemmata [.4.1 and 1.4.2. 0

1.5. CONCLUSION OF THE PROOF

It remains to employ the bounds of the previous section to estimate the contribu-
tion from the integrals E;, Fy and Ej3. Recall that

xS
E :/ = (s)—ds,
' c+iT C()S

where ¢ > 1 is arbitrary and 0 < ¢ < 1 is to be chosen such that the integrand has
no zeros inside the rectangle given by the points ¢ 47T and ¢ 4+ iT. By Corollary
[.4.3 we may set c =1+ n and ¢ = 1 — 7, where

n= g(logT>‘9

for a suitable constant . On the path of integration we have |s| > T and |2°] = 27 <
21+, Furthermore, Corollary 1.4.3 shows that (¢'/¢)(s) < 1/n. We thus obtain

14+n C/
E < / (o +1T)
1-n C
1 xl—l—'r] :L.1+77
2n)— .
< ( n)?7 T < T
Obviously, the same argument shows E3 < T '2!*7 for the integral over the path
[1—n—dl,14+n—iT).
It remains to understand the integral
1—n—iT »1 s
E, = / C—(s)x—ds.
1

—n+iT ¢ S

IO’
—do

T
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On this path we have |s| > (1 + [t]), so we obtain

T /
by, < / ¢
-T

dt
=(s)|z
< (log T)? by Corollary 1.4.3. For the smaller ¢ we recall

1+ |t

1-n

¢

For |t| > 8 we have ‘%(s)
the bound

_L OO —s5—1
((5)—8_1+5/1 {z}x dx>>|8_1’

coming from Corollary 1.3.3 and remark that differentiating yields

1 o0 oo
((s) = . +/1 {x}x_s_ldx+s/l {r}2~* 1 log xdx,

12

so ('(s) < |s — 1|72 as s — 1. It follows that ’%’(s)

the zero-free region of ((s) of Lemma 1.4.2. We therefore find

T

dt
By, < 2'7"(log T)g/ —— < 2" (log T)™.
_p L+t

< \si1| < (log;),g by recalling

Our combined error is now

140 | A 1 2 147
o) — o € — %(1 + 77)‘ tlogz + 2t Oﬁx) + =+ ' (log )"
1(log T)° log 7)?
< S L (;g ) +logz + —:c( Oﬁ ?) + 2 (log T)'.

We optimise by comparing the first error term with the last one. These two terms
are roughly of the same order of magnitude (up to logarithms) if

1+n
e _ 1-q
T ~ '

or
T = 2*" = exp (6(log T) " logz) .
Taking logarithms, we see that this is satisfied if
logT = (6log z)*/ .
This choice of T implies

n= g (0log )10

Hence the last error term is

2 (log T)* = zexp(—nlog x) (§log )

) _
<L T exp (—5 (6logx) 9/10 log x) logz < zexp (—c(log m)l/lo)
for some ¢ < (1/2)6'/1°. In the last step we used that the exponential grows faster
than any power of logarithm.
By construction, the first error term is also of this shape, and it is clear that
the other two are smaller. Thus we have proved a quantitative version of the prime

number theorem.
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Theorem I.5.1 (Prime Number Theorem). There ezists a positive parameter ¢ such
that

U(r)=2+0 (a:e_c(logz)l/w) ,
or, equivalently,

m(zr) =liz+ O <xe’c(1°g”)l/w> :

Todt x x x x
liz — _ e (b — 1) — -
e /2 logt logz * (log x)? o ) (log z)* 0 ((log x)k+1)

for any k € N.

The exponent 1/10 stems from the size of the zero-free region o > 1 — §(logt)'/*.

This zero-free region has been obtained via the cosine identity, so it is a natural
question if a different cosine identity would yield better results. In fact, there is
no reason why the identity should be based on a quadratic polynomial, as higher
degrees are also thinkable. However, there are a few constraints. It is necessary that
the coefficient of the absolute term be larger than that of the linear one, and that all
coefficients be positive, for otherwise there would be no contradiction. In §65 of his
textbook from 1909, Landau® gives a detailed discussion of this issue. He comes to
the conclusion that without further ideas this method cannot yield error terms better
than O (z exp(—c(logz)"/7)), and finds an example with O (z exp(—c(log z)"/(*+7)))
where

16
v=24 L 52245, ..

9v3

Already in 1899, a mere three years after his proof of the PNT, de la Vallée-Poussin
applied more advanced methods to establish a zero-free region of the shape o > 1 —
d(logt)™", yielding an error of O (z exp(—c(log z)'/?)). This is the error recorded in
most textbooks. The best zero-free region to date is 1 — o < 6(logt)~?/3(loglogt)!/?,
which yields the error term O (z exp(—c(log z)%/*/(loglog z)'/®)) with an explicitly
computed constant c.

1.6. SKETCH OF RIEMANN’S IDEAS

The version of the prime number theorem we proved is a simplified one, and in
fact Riemann’s original ideas reached significantly further. We will briefly sketch
some of his main ideas here.

Recall the Gamma function

> dt
I'(s) = / e ' —.
0 t

This function is a priori defined in ¢ > 0, but can be continued to the entire complex
plane by the relation I'(s + 1) = sI'(s). We also define the theta series

O(z) = 3 e, wla) =3 e = (1/2)((2) - 1),

"Handbuch der Lehre von der Verteilung der Primzahlen. Erster Band, Second Edition. Chelsea
Publishing Company, New York, 1953
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and state its functional equation
6(1/z) = V7O(x) w(1/z) = —1/2+ (127 + Vaw().

Thus with the substitution ¢ = mn?y we have

F(S/Q):/ e (ny)* P en2dy,
0

and thus

7T78/2F(8/2)<(8) — /2 Z n=° / 67ﬂn2y(ﬂ'n2y)s/27l7rn2dy
n=1 0

—/ w(x)z* > da

0

:/ w(l/x)m_s/2+1g+/ w(z)z* dx
1 1

22
=—1/s+1/(s—1) —|—/ w(x) (x> 4 2722 dg,
1

This last expression is symmetric with respect to the transformation s <» 1 — s. It
follows that the zeta function can be continued to the entire complex plane, and we

have the functional equation
_s. (S8 _1-s 1—s
7T2F<§>C(S)—7T 2F( 5 )C(l—s).

Since I' has poles at the negative integers, but the product I (%) ((s) is analytic
and non-zero for o > 1, it follows that ¢ vanishes at all even negative integers. Any
additional zeros must lie inside the critical strip with 0 < ¢ < 1 and are distributed
symmetrically. We denote the set of zeros in the critical strip by N.

Now that we understand the zeros of ( better, we can go back to the proof of the
prime number theorem. This time, instead of taking ¢’ so close to 1 that the only
singularity the domain of integration is the pole, we aim to let ¢’ tend to —oo. Using
that for p € N or p = —2n we have

! s P
ioralra
the residue theorem yields
/ p —2n
Yy =r-So- ¥ 2 T R T, (16.1)
¢ p —2n
pEN n<le’| /2
[Spl<T

(Recall the definition of the modified function ). One can show that the error
vanishes as ¢ — —oo and T' — o0, and further that the sum over the zeros in the
critical strip is (conditionally) convergent. Thus we obtain the explicit formula

w'(:v)—x—— Z———log(l—%).

pEN

As a simple corollary we see that if there is a constant a < 1 such that Rp < « for
all p € N, then we would have ¢(x) = = + O(z**=.

Conjecture I1.6.1 (Riemann Hypothesis). All p € N have Rp = 1/2.
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Corollary 1.6.2. We have
Y(x) = x + O(x/?).

This conjecture is wide open. However, the explicit formula (1.6.1) can be used to
show that for some suitable C' > 0 one has

Rp < 1 — Cmin{1, (log|Sp|) '}

Plugged into our analysis of the previous paragraph, this zero-free region delivers
the classical error term O(ze=¢V!°8?) for the prime number theorem.

Part II. Primes in arithmetic progressions
II.1. FUNDAMENTAL PROPERTIES OF DIRICHLET CHARACTERS

A Dirichlet character modulo ¢ is a group homomorphism x : (Z/qZ)* ~ S*. We
extend x to Z by setting x(n) = 0 when (n,q) > 1 and x(n + kq) = x(n) for all
1<n<gandke€Z.

The group (Z/qZ)* is a product of a finite number of cyclic groups and has ¢(q)
elements. Since characters are totally multiplicative, they are uniquely determined by
their values on the products of the generators of the cyclic groups. On each generator
the number of possible values corresponds to the order of the corresponding cyclic
group. It follows that the number of characters modulo ¢ is equal to the order of the
group (Z/qZ)* and is given by ¢(q). Obviously, the values taken are ¢(g)-th roots
of unity.

The set of characters modulo ¢ forms a group via pointwise multiplication. The
neutral element is given by the principal character x, that takes the value xo(n) = 1
for all n coprime to q. We write y for the inverse of x. The following character
relations are often useful.

Lemma I1.1.1. Let x be a character modulo q and a € Z. Then

Y xla)= {SO(Q) if X = Xo,

0 otherwise,
a (mod q)
_Jyle) ifa=1(modq),
x(a) = .
0 otherwise.
X (mod q)

Proof. 1f x = xo the first statement is trivial. For x # xo we can pick b € (Z/qZ)*
such that x(b) # 1. Then

Y xta)= > xlab)=x(®) > xla),
a (mod g a (mod o) a (mod g

and since x(b) # 1 this implies the desired conclusion. The second statement is
similar: If @ = 1, again this is trivial. In the other case we can fix a character x’ such
that x/(a) # 1, and then we find

Y o xla)= D x@x(a)=x(a) > xla)

x (mod q) X (mod q) x (mod q)
This shows the statement. OJ

This lemma is more useful in a slightly reformulated way.
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Corollary I1.1.2. Let x,x’ be characters modulo q and a,b € Z with (a,q) =
(b,q) = 1. Then

S = x<a>>z'<a>—{1 S

©(q (mod 4) 0 otherwise,
1 _ 1 ifa=0b(modq),
_ b) =
©(q) Z x(@)x(0) {O otherwise.
x (mod q)
Proof. Lemma II.1.1 with xY’ resp. ab—. 0

II.2. ON THE PRIME NUMBER THEOREM FOR ARITHMETIC PROGRESSIONS

We now discuss to what an extent the proof of the prime number theorem can
be generalised directly to arithmetic progressions. To this end we define the twisted
von Mangoldt function

Uz, x) =D x(n)A(n).
n<x

Then we have

bwaa= Y Am=— Y x@w ),

n<x
n=a (mod q)

where we used Corollary I1.1.2. Observe that

U o)~ @) < Y Aln) <logz Y 371

n<x p|q keN
The last term is
|
S e gt
logp
plg kkEN plg

pr<z

where we wrote w(q) for the number of distinct prime divisors of ¢. Trivially, we
have w(q) < Q(q), where ©(q) denotes the total number of prime factors of ¢, and

Q) => k<) klogp=logqg. (I1.2.1)
p*lq kg
We therefore have

[¥(x, x0) — ¥ ()] < (logz)*log g.
The main contribution to the sum above stems therefore from the principal charac-
ter. Invoking the prime number theorem, we have thus shown that

T (V(x iecaogm)mo)
Ve = ooy o 2 X 0+0(55 - ({122
X7X0

The difficulty of the prime number theorem for arithmetic progressions lies therefore
in understanding the contribution from the non-principal characters.

Lemma I1.2.1. Let x # xo be a Dirichlet character modulo q. Then the Dirichlet
series L(x, s) converges in o > 0.
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Proof. This is similar to Lemma [.3.2. Observe that for any non-principal character
x modulo ¢ the character relations of Lemma II.1.1 show that > ?_ x(a) = 0 and
hence by periodicity

regardless of the value x.
We now apply partial summation to the sum

3 x x x(n)

M<n<N n<N n<M

and get

N

<gIN"T+ M)+ |s|q/ to e
M

Z x(n)

M<n<N

< q(1+|s|/o) (N7 + M) (I1.2.3)
For o > 0 we can let N tend to infinity. Taking M = 1 then yields the statement. [J

It is harder to show that L(x, 1) does not vanish. We start with a product formula.

Lemma 11.2.2. Let o > 1, then we have

log L(x, o Zlog—_—zzx p ke,

and thus we see that

o X AleeLive) = - ZZ
pF

pla) |

RS PRy
X (mod q) pk
pF=1 (mod q)
Exponentiating yields the result. 0

Lemma I1.2.3. Let x # xo be a Dirichlet character modulo q. Then L(x, 1) # 0.

Proof. We know now that, with the exception of L(xq, s) which has a simple pole at
s = 1, all other Dirichlet series converge for all & > 0. This implies that there can at
most be one character x with L(x, 1) = 0, for otherwise the product of Lemma I1.2.2
would have at least a double zero, which is excluded by the lemma. Since further
L(x,1) = 0 implies L(x, 1) = 0, we are free to assume that x = x, or in other words,
that x takes only real values.
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Consider the function f = 1 % y. We have

S fn = 3 (2

n<N2 n<N?2 d|n
SOINCLRED SRS SIS DI
d<N k<NZ2/d k<N N<d<NZ?/k

The inner sum of the last term is O,(N~Y/2) by (I1.2.3). In order to evaluate the
inner sum of the first term we use partial summation and obtain

1 K
d KV =[KIKT 4 5/ [L]t~3/2dt = 2K + O(1).
k<K 1
Together this shows that

d
Z n1/2 = dg/g (2Nd™2 +0(1) <Zk VENT 1/2>

n<N?2 d<N k<N

:2NZ%+O <1+Z d1/2>'

d<N

The sum in the error is the truncation of the convergent Dirichlet series L(y,1/2)
and thus bounded in absolute terms. By (I1.2.3) the first term is

QNZ x(d) _ = 2NL(x,1) + O(q).

d<N
It follows that
f(n)
n<N2

On the other hand, we can estimate the sum directly. Since f is multiplicative as
convolution of multiplicative functions, we have

1 if plg,
k .
k+1 if x(p) =1
ky _ ! ’
f¥) = E :X(p) 1 if x(p) = —1 and k even,

0 if x(p) = —1 and k odd.
Thus we have f(n) > 0 and f(n?) > 1 for all n € N, and therefore
f
S I Y e s oq)
n<N? m<N m<N "
Combining both estimates we see that
x(n
2NL(x.1) = Y 1/2 1) > log N + 0,(1),
n<N2

which is possible only if L(x,1) > 0.
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One can now imitate the proof of the prime number theorem and show that LL/((;"B)

has no poles on the line ¢ = 1 and that there is a small zero-free region to the left
of the line. This shows

U(x,x) = O, <xe—c(10gg;)1/10>

for some constant ¢ = ¢(q), and inserting this into (I1.2.2) delivers the bound

: _ T —c(logx)1/10>
U(x;q,a) 2(0) + O, (:176 .
Note that both the implied constant and the constant ¢ depend on g.

The great weakness of this result is the fact that the error term is not uniform
in ¢. In fact, since for non-principal characters the pole at s = 1 is missing and one
has to work with the much weaker statement that L(y,1) > 0, it is very hard to
establish zero-free regions uniformly in ¢. As we have seen in the proof of Lemma
I1.2.3, there can be at most one ‘bad’ character which then has to be real-valued. To
this day, the behaviour of zeros of Dirichlet L-functions is quite poorly understood.
We summarise the most important facts in a theorem.

Theorem II.2.4 (Theorem on Siegel zeros, without proof).

(1) For any real-valued character x (mod q) and for any € > 0 there is an
(ineffective) constant C'(e) with the property that L(x,1) > C(g)q*.

(2) For any real-valued character x (mod q) and for any € > 0 there is an
(ineffective) constant C'(e) with the property that if L(x,p) = 0 for some
real p, then p <1 —C"(g)g°.

(3) Let c be a sufficiently small constant. If x1 # xo s a character modulo q and
L(x1,s) has a zero in the region

o >1—c/log(q(|t] +2)),

then x1 s real-valued, the zero is on the real axis and there exist no further
zeros in this region for any character modulo q.

Using these statements, it is still possible to establish a version of the Prime
Number Theorem for arithmetic progressions that shows some uniformity in q.

Theorem I1.2.5 (Siegel-Walfisz, without proof). Let A be arbitrary. There ezists
a C = C(A) such that for all ¢ < (logx)? and all (a,q) =1 one has

Xz _ 1/2
zq,a) = —— + O (zeCl82) )
id ) ©(q) < >

This theorem, while useful, is somewhat unsatisfactory because the constant C' is
not effectively computable and because it holds only for a fairly small range of q.

Conjecture I1.2.6 (Generalised Riemann hypothesis). Let x be any Dirichlet char-
acter. Inside the critical strip all zeros of the Dirichlet series L(x, s) have real part
1/2.

Corollary 11.2.7. Let (a,q) = 1. The asymptotic

roa) = — p1/2+e
U(xiq,a) @(q)+0( )

holds uniformly in q.
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Remark 11.2.8. Observe that the conjectural version of the prime number theorem
for arithmetic progressions has no ¢(q) in the error term. However, for most values
q the Euler function ¢(q) is almost of the same magnitude as ¢q. Hence, even if GRH
could be proved, the prime number theorem for arithmetic progressions would be
useful only for ¢ < z'/2.

I1.3. THE LARGE SIEVE INEQUALITY

Our main goal for this chapter is to study the error of the prime number theorem
for arithmetic progressions in the arithmetic mean. The main tool for this is known
as the large sieve inequality, which in its modern formulation is an analytic, Fourier-
type inequality relating exponential sums to their coefficients. Let

27r1x

e(r)=e

then one is interested in sums of the shape

M+N
S(a) = Z ane(na) (I1.3.1)
n=M+1
with some number-theoretic data a,, € C. In particular, for a set of pairwise distinct
aq,...,ar one would like to have a bound
M+N
Z\S o)) <A Z |a,|?
n=M+1

where A depends only on the length N of the exponential sum and the spacing of
the o, modulo 1. Write ||z| = min,ez |z — n| for the distance on R/Z, and let

§= m;n ||l — as]|- (I1.3.2)
A typical choice for the «, might be the fractions a/q with ¢ < @Q; in this case we
would have § = 1/(Q(Q — 1)).

Theorem II.3.1 (Large Sieve, analytic version). Let S(«) and 0 be given by (11.3.1)
and (11.3.2), respectively, where M € Z and N € N. We have

R M+N
D ISP < (@N+67) Y0 anl” (11.3.3)
r=1 n=M+1

We follow a fairly analytic approach to the large sieve, starting with the Sobolev—
Gallagher inequality.

Lemma I1.3.2. Let f € C'lz — &, x +&]. Then

x+€ z+§
f@I <" [ oy [ 1l

=€ =£
Proof. Suppose first that f € C'[0,1], and observe that

/1f(u)du+/qu'(u)dujt/l(u—1)f’(u)du
/f Jdu+ 2 f(x /f Ju— (z — 1)f /f du

= [(z).
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Taking x = 1/2, we see that

/01 f(u)du + /01/2 uf’(u)du + /1 (u— 1) f (u)du

1/2

§(Z:|f(uﬂdu-+(1/2)]€ 1 (u)|du.

For general = we apply this result to the function f o g with g(u) = = — £ + 2u.
This yields the desired result. ([l

f(1/2)] =

Proof of Theorem I1.3.1. In order to prove Theorem I1.3.1 we take £ = /2. Then
the Sobolev—Gallagher inequality applied to the right hand side of (II.3.3) yields

ar+5/2

Zmﬁ<2/ 5 UIS(@P + |S(@)S' a) da.

—6/2

The intervals are chosen in such a way that they do not overlap, and the integrand
is positive, so we obtain

Z|S(Q)|2 §51/0 ]S(a)]Qda—i—/O 1S (a)S (a)]da.

Now recall Parseval’s identity

/0 S aean)

nez
Setting @, = 0 for all n not in the interval [M + 1, M + NJ, this takes care of the
first term, and for the second term we apply Cauchy’s inequality

Aﬂwmgmwms(AW&@RM)W(AW$MWm§

1/2 1/2
= (Z |an|2> (Z |2m’nan\2> ,
nez neZ

M+N M+N

% Z ane(na) = Z 2minaye(na).

n=M+1 n=M+1

2
da = Z |an|?.

nez

1/2

where we used the fact that

Now suppose that M = —[(N+1)/2], so that the interval of summation is —N/2 <
n < N/2. Then

Z 12mina,|® < (7N)? Z |an |,

—N/2<n<N/2 —N/2<n<N/2
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and hence combining our estimates yields

1/2 1/2

R
SS(@P < > e+ > af > |2mina,)?
r=1

—N/2<n<N/2 —N/2<n<N/2 —N/2<n<N/2
< (' 4+7N) Z |an|?.
—N/2<n<N/2

This proves the statement for M = —[(N +1)/2].
For general M it remains to observe that a change of variables yields

M+N K+N
Z ape(na) = e((K — M)a) Z ay —gine(na).
n=M+1 n=K+1
Thus Theorem I1.3.1 is proved for all M. U
Remark 11.3.3. By stronger methods one can even show
R M+N
DoIS@)P < (N=1+67) > fail”
r=1 n=M+1

This bound is sharp, as can be seen as follows. Suppose that R|(N — 1), and take
a, = r/R, so that 6 = 1/R. Take further M = —1 and a, = 1 if R|n and a, = 0
else. Then

N-1

Z\an|2 Z1:1+%.

=0
R\n

On the other hand, we have

R |N-1 2 R |N-1/R N —1\2
ape(nr/R)| = elmr)| =R[1+ ——
2| Stori] <3| 3 o) = (14 55)

N-1
=(N=14+R)) _|an*.
n=0

I1.4. WHAT IS A SIEVE?

In this section we will motivate the nomenclature large sieve for the inequality of
Theorem I1.3.1. Sieve theory stems essentially from the attempt of generalising the
sieve of Eratosthenes. The underlying idea is simple: Let NV C N be finite and P a
subset of the primes, and for each p € P let €2, denote a set of residue classes, then
we are interested in the set

N*={neN:n#a(modp) for all a € Q, for all p € P}

In this notation, the sieve of Eratosthenes has N' = {2,3,... [z]}, P ={p: p < Vz}
and Q, = {0} for each p. If we take Q, = {0,2} instead, then N* denotes the set
of twin primes up to x. Here, as often, it is hard to derive an explicit expression for
the cardinality of N*, so we are interested in finding an upper bound.
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In any applications one would like to set a,, = 0 whenever n & N*, so that | Y a,,|?
gives information about the size of N'*. We set

w(p) = #{a (mod p) : a, =0 for all n = a (mod p)},
and define the multiplicative function
w(p) k .
h(p) = ———, h(p®) =0if k > 2.
®) p—w(p) ')
Then we have the following statement.

Lemma 11.4.1. We have
2

< 3 Istafa)P. (11.4.1)

q
a=

h(q)

e

n

(a,q9)=1
Proof. Suppose first that ¢ = p, and write

Zpa)= Y. an Z =Y a,=25(0)=5(1).

n=a (mod p)

Then

p p p

B n—m)a B

S IS@/pE =33 anime (u) D D o)
a=1 a=1 m,n p m=n (mod p) a=1

where we used the fact that

ie(nx/q) _ {q if x =0 (mod q)

0 otherwise.
n=1

It follows that

Y IS/ =p) 1Zpa)f ~ISW)F=p) |Z(p.a)]® - Z°.

But Cauchy’s inequality implies that

P 2 P P
2t =[Szl <[ 3] (Smar)
! Zparro )
and since the first sum is at most p — w(p), the above becomes
- 5 P w(p)
S(a/p)|* =p Z(p, o) = |2 > ———|Z)* - |Z|* = ———|Z|.
;| (a/p)| ;| (p,a)]” = 2] p_w(p)| "= 12 _w(p)l |

This shows the statement for ¢ = p.

For prime powers it is trivial, so the lemma is proven if we can show multiplica-
tivity. Here we observe that replacing a, by a,e(fn) does not affect the value of
w(p), so (I1.4.1) is true if and only if

S ane(nf)

n

h(q)|S(B)]> = h(q)

< 3 IS(a/q+B)P

(a,q)=1
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for all . Now suppose that ¢ = ¢1¢2 and (g1, ¢2) = 1, then we have

2 G- 2 k()

a1=1 az2=1

2

(a,q192)=1 (a1,q1)=1 (az,q2)=1
q1 a 2
1
2w > |s(2)
a;=1 T
(a1,q1)=1
> h(g2)h(q1)]S(0)]*.
This completes the proof of the lemma. U

As a corollary to Lemma I1.4.1 we obtain an upper bound for #/N*. Let w(p) =
#Q, if p € P and w(p) = 0 else, and define the multiplicative function

w(p) k .
p) = ————, pY)=0if k > 2.
9(p) pE— 9(p")
Then we have the following upper bound for N*.

Theorem I1.4.2 (Large Sieve, arithmetic version). Let N C [M + 1, M + N], then
in the above notation we have

N* < (7N + Q?) <Zg ) .

q<Q

Proof. Summing (I1.4.1) over ¢ < @ and then applying Theorem I1.3.1 yields

Q Q q
@)D an| <0 D [S(a/g)) < (7N + Q%)) lan|*.
= " Lt "
Here we used the fact that
a a 1
min< |[— — —| : — . q, ¢ < Q} —_—
{ q ¢ % q QQ —1)

Now set a,, = 1 if n € N* and a,, = 0 else, then
D= lanf* = #N".

Furthermore, we have w(p) < w(p) for all p € P and hence g(q) < h(qg), and the
statement follows at once. U

In practice, one will take Q =< v/N, so that the terms of the factor are balanced.
Theorem 11.4.2 is then useful if 3 _ 5 g(g) grows as N tends to infinity, and works
best if g(q) > 1. However, this is equivalent to asking w(p) > p. Generally, a sieve
is said to be large if w(p) > p, and small if w(p) < 1. In this nomenclature, the
sieve of Eratosthenes and the twin prime sieve from above are small sieves, whereas
a sieve that sieves e.g. for quadratic residues is a large sieve.
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II.5. MORE ON DIRICHLET CHARACTERS

In order to apply the large sieve to prime numbers in arithmetic progressions,
we need to formulate it in terms of Dirichlet characters. This requires some further
background.

Any Dirichlet character y modulo ¢ has period ¢. It is, however, possible that
there are shorter periods, in other words, that there exists a ¢|¢ such that x = xox/,
where Y is the principal character modulo ¢ and x’ is a character modulo ¢'. In
such a case we say that y is induced by x’.

Lemma I1.5.1. Let x be a character modulo q. There exists a unique minimal
integer ¢'|q and a unique primitive Dirichlet character x' modulo ¢' such that x(n) =

X'(n) for all (n,q) = 1.

Proof. 1t is clear from the definition of an induced character that ¢’ is unique. It
is also clear that x/(n) = x(n) whenever (n,q) = 1, so it remains to show that
this completely determines x’. Suppose that (n,q) > 1 and (n,q’) = 1. Since Y’
is periodic modulo ¢/, we need to find some ¢ such that (n + t¢’,q) = 1, and set
X' (n) = x'(n+t1q’). This is then well-defined, because if there are two distinct t1, to
with this property, then it follows from the the ¢’-periodicity of x’ and the definition
of induced characters that

X(n+t1q") = X' (n + t1q )xo(n + t1¢") = X'(n + t2¢')xo(n + t2q') = x(n + t2q).
We construct such a ¢ by setting
t = H p.

pipla,pla'n
Suppose that r is a prime dividing (n+¢'t, q), then r|q and r|n+¢'t. Suppose r|t, then
by construction r 1 n and therefore r t n + ¢'t, a contradiction. Suppose therefore
that r 1 ¢, then by construction r|n or r|¢’. However, if r|n then the assumption
r|n + ¢'t implies r|¢’, so r|(n,q’) = 1, a contradiction again. Similarly, assuming r|¢’
leads to the conclusion r|n, which produces the same contradiction. O

To a Dirichlet character x (mod q) we associate the Gauss sum

)= > x(a)ela/q).

a (mod q)

Since x respects the multiplicative structure of (Z/qZ)* and e(a/q) is a homomor-
phism on the additive group Z/qZ, Gauss sums play a role in relating the additive
and multiplicative structure of Z/qZ. In fact, it can be used to transform a character
sum into an exponential sum, which is often easier to handle, and which is required
if we want to apply the large sieve of Theorem I1.3.1.

Lemma 11.5.2. Let f be an arithmetic function and x a primitive character modulo
q. Then we have

> f(n)x(n) =

n<x

1
7(X)
Proof. We show that for primitive y (mod ¢) the relation

X7 = Y X(a)e(an/q) (IL5.1)

a (mod q)

S %)Y Fn)e(an/a).

a (mod q) n<z
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holds for any n (mod ¢). The claim then follows upon multiplying both sides by
f(n) and summing.

We start by proving (I1.5.1) in the case (n,q) = 1. In this case the multiplicative
inverse n of n is defined and we have

xmr(x) = D x(m)x(ae(a/q)= > x(Aa)e(a/q)= > x(a)e(an/q).
a (mod q) a (mod q) a (mod q)

Now suppose (n,q) = d > 1, then the left hand side of (II.5.1) vanishes. In order to
understand the right hand side, we write n = n’d and ¢ = ¢'d, and set a = ¢¢’ + b
with 0 <c < dand 0 < b < ¢. Then

Z X(a)e(an/q) = Z Z X(cq' + b)e(bn'/q').
a (mod q) (mod ¢q’) ¢ (mod d)
It thus suffices to show
S = Y wled +5) =0
¢ (mod d)

for all b (mod ¢'). Observe that S;(b) is ¢'-periodic in b. We fix a number v =
1 (mod ¢') with the property x(v) # 1. Such a number exists because x is primitive
and therefore cannot have period ¢’ < ¢q. We then have

X(v)S(b) Z X(veq' + vb) = Z x(cq' + vb) = S(vb) = S(b).
¢ (mod d) ¢ (mod d)
Since we had chosen v such that y(v) # 1, this equality can be satisfied only if
S(b) = 0. O

In order to take full profit of Lemma I1.5.2 we need some information on the size
of the Gauss sum.

Lemma 11.5.3. Suppose x is a primitive character modulo q, then we have

OOl =

Proof. We square the identity (I1.5.1). This yields
2

PP =| Y x@ean/o| = S Y« (—T“”)
a (mod q) a (mod q) b (mod q)

After summing over n < ¢ we find

#la = > D x qle(‘“b )zq 3 K@) = ap(a).

a (mod q) b (mod q) n= a (mod q)

O

We expect that in sums involving characters other than the principal one some
cancellation occurs. With the help of Lemma I1.5.2 this can be shown.

Theorem I1.5.4 (Polya—Vinogradov inequality). Let x be a non-principal character
modulo q. Then

< 2\/qloggq.

> x(n)

n<N
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Proof. 1f x is primitive, Lemma I1.5.2 applied to f = 1 shows that

Zx(n): 1_ Z )‘((a)Ze(an/q).
7(X)

n<x a (mod q) n<x

The inner sum is a geometric sum and can be evaluated explicitly. We find

ol z 2miax/q __ 1

_ 2mia/q\n __ 27rz'a/q6
Z e(an/q) - Z(e ) =€ 627ria/q -1

n=1 n=1

sriafg € TN Tl [l 1) sin(raz/g)
emia/q  emia/q _ p—mia/q 2q SiIl(’TI'CL/Q) ’

=€

and thus for a # 0 (mod ¢) the useful inequality

sin(rax/q) ’ 1
sin(ra/q) | ~ |sin(ma/q)|

Inserting this above and using Lemma I1.5.3 gives

> x(n)

n<x

1 & 1
- NG Z sin(ra/q)

We can estimate this sum by comparing it with an integral. For every function f
that is convex on an interval I we have f(z) < 3(f(x+h) + f(z — h)) for all values
x, h satisfying « + h € I. Integrating over h yields

1 x+H
_QH/ F@+h) + f(@—h) hzﬁ/x_H F(h)dh

The function 1/sin(ma/q) is convex in the interval I = [0,q]. Taking H = 1/(2q),
we see that

! a/q+1/(2q)
< dx
; sin 7ra/q ; //q 1/(2¢) SID(T x)

1-1/(2q) 1 1/2 1
=q / . dr = 2¢ / . dz.
1/(2) sin(mx) 1/(29) sin(mx)

For x < 1/2 we have 1/sin(7mz) < 1/2z, so we obtain

[, T og(1/2)  tog(1/29) -1
2 - dxﬁ/ — =log(1/2) —log(1/2q) = loggq.
1/2¢ SIN(TT) 1/2¢ T

Altogether we have shown that for primitive characters we have the estimate

1 1 V2
S0\ =75, 2 ey <, ey < Vb

n<z a (mod q)

This proves the statement for primitive characters.
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It remains to consider the case when Y is not primitive, but induced by a primitive
character x’ modulo ¢'. In this case we have ¢ = ¢'r and thus

doxtn)= Y Xm)=) > uld)x'(n)

n<x n<x n<z d|(n,r)
(n,r)=1
= pud)> X ()= pd)x'(d) Y X'(k).
d|r 7“ZZ|§96 d|r k<z/d

The inner sum involves a primitive character and is thus at most as large as /¢’ log ¢
Since

Dolu@ <y 1<2y 1< 2

d|r dlr d<\/r
dlr
the theorem follows also for non-primitive characters. O

Unconditinally, our form of the Polya-Vinogradov inequality is essentially the best
known (with more work the factor 2 can be removed). One can prove ), _ x(n) <
v/qlog log q conditionally on GRH, and this is sharp as there are quadratic characters

having 3 . x(n) > \/gloglogq.

II.6. THE THEOREM OF BARBAN-DAVENPORT-HALBERSTAM

We will now show that the prime number theorem for arithmetic progressions
holds on average. The first step is to rephrase the large sieve in terms of characters.

Theorem I1.6.1. Leta, € C, M € Z and N € N, then

¢ M+N 2 M+N
> a5 [ | s B e
1<q<@Q v X (mod q) |n=M+1 n=M+1

X primaitive

Proof. Suppose for a start that y is primitive. Then we have by Lemma I1.5.2 that

M+N 2 1 M+N 2
> anx(n)| = e > x(a) Y ane(an/q)
n=M+1 X a (mod q) n=M-+1

M+N 2

| Y Y x@aclan/a) |

a (mod q) n=M+1

where we used Lemma I1.5.3 for the Gauss sum. We now take the sum over all
primitive characters modulo ¢; note that, since we are summing only positive terms,
the right hand side only increases if we extend the sum to include the non-primitive
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characters as well. Hence
2

M+N
> | 2 exm
X (mod q) In=M+1
X prim

M+N

< Y Y Y d@aclan/)

X (mod q) a (mod q) n=M+1

M+N M+N

= Z 3 Z Z a)aye(an/q) Z Z b)ame(—bm/q)

x (mod q) a (mod ¢q) n=M+1 (mod q) m=M+1

M+N
—m)
E DS ( )
a (mod q) m,n=M+1 q
(a,9)=1

by Corollary I1.1.2. Setting
M+N

S(a) = Z ane(an)

n=M+1

and summing over ¢ < (), we obtain the relation

M+N
Yoo X | X x| <33 IS@/f
q<Q (mod q) In=M+1 ¢<Q a (mod q
X prim (a,9)=

We now apply the Large Sieve Inequality. We have

/ /
1
pzmin{g—Z— g%—anoqu <Q} 0" 29"

so Theorem I1.3.1 yields

M+N M+N
Do X | X axm)| SEN+@) D
q<Q x (mod q) In= M+1 n=M+1
X prim
as claimed. ]
Corollary 11.6.2. Let a, € C, M € Z and N € N, then
1 M+N 2 N M+N
Z 2@ Z Z anx(n)| < (EWLQ) Z |an|.
R<q<@ LV X (mod q) [n=M+1 n=M+1
X primitive
Proof. Exercise. O

Recall our initial discussion of the prime number theorem for arithmetic progres-
sions. There we had

Y(riga) = —— > xla)y(r,x),

©(q) g
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and we had noticed that ¥ (x, xo) ~ x. Denote

¢($aX) le#XO
Uz, x) —x i x = Xxo,

Y (z, x) = {

then we have

T 1 _ *
Y(z;q,a) — o) @X(mz()d q)X(aW (z,x)-
Observe that

2

DD x@et)| = Do > xl@X (@)t (@, )Pt (x, X)

a=1 |x (mod q) x;x' (mod ¢) , a=1
(a,q)=1 (a,q)=1
=olg) >, W@
x (mod q)

and therefore
2

3 o, z (L S x@) (@)
a=1 1 X (mod q)
(a,9)=1 ( )=1

(1 ;. S P (116.1)

(mod q)

Observe further that for primitive characters Corollary I1.6.2 implies that

> . > e )P < (@/R+ Q)Y AN < (z/R+ Q)xlog,
réza P9y oot g nee

where in the last step we used

ZA(n (log z)? Zl—i—O Zl < (logx)? <@+$1/z) < rlogx.

n<lz p<z p2<z

Hence if we could reduce the character sum in (I1.6.1) to a sum over only primitive
character, we would be able to obtain an average result on the primes in arithmetic
progressions.

If a character y (mod ¢) is induced by a character x’ (mod ¢’), then x = x'xo
where Yo is the principal character modulo ¢, and therefore

D, X') = vl x) = Y (1= xo(n))x = X'(P)log(p) < > log(p).

n<lx ph<z ph<z
plq p\q

Observe that

1
Z log(p) < Z [%} log p < log 72(q) < log xlog ¢ < (log zq)?

pF<z plq
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where we used the argument of (I1.2.1). Thus, if x’ is used to denote the primitive
character that induces y, this implies

Z Z " (2, x)| Z Z (I (2, x)* + O((log z¢)*))

q<Q (mod q) q<Q (mod q)
= Z Z (2, X)]* + 0(Qlog(Qx)?).
q<Q q x (mod q)

Furthermore, every character mod ¢ induces precisely one character for all multiples
of ¢q. Hence we find

zz =YY ¥ >

q<Q (mod q) 9<Q ¢'lg x’ (mod q) x (mod q) #(a)
X prim x induced by x’
1
Y Y Wl ¥ o
q'<Q X' ( modq ) 1<kLQ/q
X prim

Since p(p*) = p* — p*~' = p*(1 —1/p), we have p(n) = n[],,(1 —1/p) and thus
o(kq") > o(k)p(q'). It follows that

1 1 1
2 p(kq') = o(q') 2 o(k)’

1<k<y 1<k<y

In order to bound the inner sum we observe that

1 1
1<;y (k) SE; v (p')
1 1 1
<E(1+P—1+p(p—1) 292(29—1)Jr )

Furthermore, we have

1 1 1
1—= ) (1+ + - +...):1——+—:1+ ,
( p)( p—1 pp-1) pp-1) p p—1 p(p—1)

and therefore

155y % <1l (1 - %) i (1 * p<p1_ 1>) < logy. (11.6.2)

<y
With this information we find

Z Z 4 (a |2<<Zlog ST @) + O(Qlog(Qu)?).

q<Q ('0 (mod q) 7'<Q x' (mod ¢')
x' prim

Now fix a suitable parameter R. The contribution of ¢’ > R is

/ /
R<¢'<Q gO(q ) x' (mod ¢’) R<¢'<Q QO(q ) x' (mod ¢’)
x' prim x’ prim

< (z/R+ Q)r(log x)*.




ANALYTIC NUMBER THEORY 35

It remains to bound the contribution arising from small ¢g. Here we use the Theo-
rem of Siegel-Walfisz (Theorem I1.2.5). Suppose X’ is a primitive character modulo
¢’ with ¢’ < (logz)?, then we have

Ul xX) =Y XA = Y X0 Y A= D XOw(:b,d)

n<zx b=1 n<x b=1
(bg")=1 n=b (mod ¢’) (b,q")=1
q T q
= Y O 10| Y (e
— p(q) —
(bq')=1 (bg")=1

< SO(q/)xefc'\/logx,

where in the last step we applied the character relations of Corollary 11.1.2. (Note
that x’ is not principal since it is primitive).
Setting R = (logz)” this yields

S DS e < Y 0a(Q) (') 20V

/
¢<R SO(Q) X' (mod ¢q') <R
x' prim

< RPlog Qu?e™20VI8® « 22(log ).
Altogether this gives the following.

Theorem I1.6.3 (BarbanfDavenportfHalberstam). Let A be arbitrary. We have
2
< 2*(logz) ™ + Qulog .

q< (? a= l q

In order to get an idea of the strength of the result, assume that we knew the
Theorem of Siegel-Walfisz for all ¢ < (). Then this would yield

Z Z << Z p(q)a2e VBT (22~ 20VI0ET,

q<Q( a= )1 1 q<Q

This is worse than Barban—Davenport—Halberstam whenever () is larger than roughly
e~CVleez ip particular if Q is comparable to any power of z.
Now assume that we know GRH. In this case, we would find

S5

=0 (aaq)1 1

Even this is weaker than Barban—Davenport—Halberstam as soon as () is larger than

roughly /.
In fact, the Barban—Davenport—-Halberstam theorem implies that

T T 1/2+e¢
vleiga) - o) S (SO(Q)) (11.6:3)

for the vast majority of moduli ¢q. This statement is much stronger than even GRH.

(z;q,a

(;:q,a L < Zg@ r(logz)* < Q*r(logz)*.
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In fact, average results similar to that of Barban—Davenport—Halberstam hold for
a much wider class of cunctions.

Theorem I1.6.4 (Bombieri-Friedlander—Iwaniec). Suppose f is an arithmetic func-
tion satisfying

2. ) - D Sl bw (Z!f >1/2

n<lx n<x n<x
n=a (mod q) (n ql)=1
(n,l)=1

for every A > 0 and every q < z, l < x and (a,q) = 1. Then the inequality
2

DY f()——Zf < (Q+z(logz) %) Y [ f(n)

<@ a=1 n<lz n<w n<lx
(a,9)=1 |n=a (mod q)

holds for every B > 0.
The Barban—Davenport—-Halberstam theorem is the case f = A. Other functions

covered by the theorem of Bombieri-Friedlander—Iwaniec are u, u? or d.
A result without averages is the theorem of Bombieri and Vinogradov.

Theorem I1.6.5 (Bombieri—Vinogradov). Let A be arbitrary. We have

'a—i z(log z)™4 x(lo z)S.
B0 - | < allog) + QyElop Qo

It is clear that this is most useful for @ < x'/?(logx)™4, when the first term
dominates. In this range it shows that a statement similar to the Theorem of Siegel-
Walfisz holds for all moduli ¢ < z'/27¢. In fact, even more is true: An error of the

max max
(a,q)=1 y<z
q<Q

size x(log x)~* can occur only a finite number of times. Furthermore, inserting GRH
shows that
mas mas [ (y: g, a) — L\ < QV(loga)? < a(log )™,
5 @a)=t vse v(q)

so we recover the theorem of Bombieri-Iwaniec. In this sense, Bombieri-Iwaniec is of
a strength often comparable to GRH and can in many applications be substituted
for it.

A conjectured stronger version of Bombieri-Iwaniec is the conjecture if Elliott and
Halberstam.

Conjecture 11.6.6 (Elliott—Halberstam). The inequality

max max -4

1 y<
o<at (a,9)=1 y<z

] G—L T\ 1log x
U(y; q,a) 0 < z(log )

15 true for any 6 < 1.

The parameter 6 is often called the level of distribution. Obviously, Bombieri—
Vinogradov proves Elliott-Halberstam for all # < 1/2. Observe that using GRH
trivially only reproduces Bombieri—Vinogradov, so for the Elliott—Halberstam con-
jecture to be true, the error term should in most cases be closer to (I1.6.3). In this
sense, Elliott-Halberstam is much stronger than GRH.
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In his work on bounded gaps between primes, Zhang managed to establish a mod-
ification of Bombieri—Vinogradov that, under some extra conditions, admitted for
some values 0 slightly larger than 1/2; and this was the key to his argument. James
Maynard found a different argument for which Bombieri—Vinogradov is sufficient.



