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Abstract

We obtain the asymptotic main term of moments of arbitrary derivatives of L-functions in the
function field setting. Specifically, we obtain the first, second, and mixed fourth moments.
The average is taken over all non-trivial characters of a prime modulus Q € F,[T], and the
asymptotic limit is as deg Q — oo. This extends the work of Tamam who obtained the
asymptotic main term of low moments of L-functions, without derivatives, in the function
field setting. It is also the function field g-analogue of the work of Conrey, who obtained the
fourth moment of derivatives of the Riemann zeta-function.
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J. C. Andrade, M. Yiasemides

1 Introduction

The moments of families of L-functions are part of an important area of research in analytic

number theory. The moments of the Riemann zeta-function, averaged over the critical line,

have applications to areas such as zero density estimates and the proportion of zeros on the

critical line [12]. Furthermore, the Lindelof hypothesis can be expressed in terms of such

moments. One can also study moments over families of L-functions that are evaluated at the

central point, which has applications to the non-vanishing of L-functions at the central point.
In 1916, Hardy and Littlewood [13] proved that

1/T 1+f
), T

as T — o0.In 1926, Ingham [16] expanded on this by proving that

l/T 1+t
AR

as T —> o0.In 1979, Heath-Brown [14] obtained lower order terms for the fourth moment
above. Results for moments of powers greater than 4 have resisted the attempts of mathe-
maticians for many years. Indeed, at this time, we can only conjecture such results. In 2000,
Keating and Snaith [18] conjectured, using random matrix theory, the asymptotic main term
for all even moments:

1T 1\ % G*(1+k) 2
? 1:0‘5 <§+lt>' dt akm(logT) (1)

2
dt ~logT

4 1
4
dt ~ —log" T
2

as deg T —> oo, where

NV & de(p™?
a=T] (1_7) A @

n
p prime p m=0 p

dy (a) is the number of ways of expressing a as a product of k factors, and G is the Barnes
G-function. The factor of ax above does not occur in a natural way via the method in [18].

Indeed, random matrix theory allows us to conjecture the factor % and the fact that we
must then include the factor a; can be seen from other results. However, this was addressed
by Gonek, Hughes, and Keating [11] where they developed a method for conjecturing the
main term of the even moments of ¢ (s) in such a way that all factors appear naturally. They
give an Euler—Hadamard hybrid formula for the ¢ (s). That is, they express ¢ (s) as, roughly, a
partial product over primes multiplied by a partial product over the zeros of ¢ (s). The former
contributes the factor a;, while random matrix theory is used to conjecture that the latter
contributes the factor gzl(fgg

With regards to moments over families of L-functions, we briefly consider the family of

Dirichlet L-functions, as that is the focus of this paper. Paley [22] is accredited to proving

that
1 2
L (aX) ‘ ~ M10gq
2 q

as ¢ —> oo. Here, the sum is over all primitive characters of modulus ¢g; ¢*(¢g) is the
number of primitive characters of modulus g; ¢ is the totient function; and L(s, x) is the

1 x
o*(q) Z

x mod g
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Dirichlet L-function associated to the character y . Extending the work of Heath-Brown [15],
Soundararajan [24] proved that

1 * 1 (1_
¢*() 2 L(E“)‘ 2”2U ﬂogq)“ 3)

x mod g
More recently, Young [26] obtained lower order terms for the fourth moment above. By
adapting the method of [11], Bui and Keating [6] conjectured the main term of all even
moments of Dirichlet L-functions at %:

1 « 1 2k G2(1 + k) ad dk(pm)2 B 2
- ~ g *ET )
¢’*(Q)X§,q L<2,X>’ akG(1+2k)g<Z BT (logq)

m=0
We note a similarity between the above and (1). The reason for this is that the family of
Dirichlet L-functions and the Riemann zeta function share the same symmetry [7, Section
1], which we briefly touch upon later.

We must also remark that derivatives of L-functions are an important area of study. The
derivative of ¢(s) plays a key role in obtaining positive lower bounds for the proportion
of non-trivial zeros of ¢(s) on the critical line [4,9,20]. Furthermore, discrete moments of
¢’(s), where one averages over the zeros of £(s), can be used to understand the number of
simple zeros of {(s) on the critical line (see [12] for a brief explanation of this and other
related results). The derivatives of Dirichlet L-functions are of interest because this family
of L-functions shares the same symmetry as the Riemann zeta function, and so there are
analogies between their derivatives as well. Moments of derivatives of Dirichlet L-functions
at central point of % have applications to the non-vanishing of these derivatives at that point.
More generally, for some results on the moments of derivatives of automorphic L-functions
and applications, we refer the reader to [21]. We now reference two results that we require
for comparisons that we will make later. Conrey, Rubinstein, and Snaith [10] conjectured,
using random matrix theory, that, for positive integers k,

2k
— / ( + n) ’ dr ~ aby(log THF +2 (4)
as deg T —> oo, where ay is as in (2) and values for by, by, .. ., by5 are explicitly given. In
particular,
1 61
by = -, by= ————.
'T3 T 5357
This is consistent with a rigorously established result of Conrey [8]:
/ + t ‘4dt LI ®)
— i ~ ax—————(lo .
k5 32.5.7.08
Conrey also showed that
2
T 1
ZCh o~ — 6
6 2" Tem? ©

as m —> 00, where

X T —4dm—4 LT - 1 4
Com= lim T (1 — ‘ R 1 ’dt.
2=l <°g<2n>> /,zl ‘ <2+’)
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There is another setting in which one can study L-functions: The function field setting.
Here, our L-functions are defined as sums over monic polynomials from an appropriate
polynomial ring. For details and notation, see Sect. 2. There are many analogies between
the classical setting and the function field setting, including an analogue of the Riemann
hypothesis (one of the conjectures of Weil), which has been proved (first by Deligne). L-
functions in function fields also play a crucial role in our understanding of the symmetries of
families of L-functions in both the classical and function field settings. Indeed, for families of
classical L-functions, one must consider their function field analogue, for which we can obtain
indications as to their symmetry because, in this setting, we have a spectral interpretation of
the zeros of the L-functions. For details, we refer the reader to the work of Katz and Sarnak
[17], as well as Conrey and Farmer [7].

We now give a brief description of some of the results regarding moments of L-functions
in the function field setting. Tamam [25] obtained a special case of the function field analogue
of (3):

1 *
90 =

1 4 1—gq7!
L(E,x)\ = 1;’ (deg O)* + 0((deg 0)°)

as deg Q —> oo with Q being prime. Andrade and Yiasemides [3] generalised this to the
full analogue of Soundararajan’s result, by removing the restriction that Q be prime. As we
will soon see, this current paper considers another generalisation of Tamam’s result. Namely,
we still impose that Q is prime, but we consider arbitrary derivatives of the L-functions
instead of the L-function itself. A function field analogue of [6] can be found in the thesis
of Yiasemides (yet to be published), where conjectures of all even moments of Dirichlet
L-functions in function fields are given, as well as an extension of this to the first derivatives
of the L-functions. With regards to moments of the family of quadratic Dirichlet L-functions
in function fields, we refer the reader to the work of Andrade and Keating [1,2], and to the
work of Bui and Florea [5] for an approach to conjecturing higher moments via the method
of the Euler—Hadamard hybrid formula.

These are but a few of the many results regarding moments of L-functions in function
fields. For an introduction to number theory in function fields, we refer the reader to the book
by Rosen [23].

2 Notation and statement of results

Henceforth, g will represent an integer prime power, not equal to 2. For all such g we have a
finite field of order ¢, denoted by F,. The polynomial ring over this finite field is denoted by
IF,[T], but, as we are working with a general prime power g # 2, we will simply write A for
IF,[T]. The subset of monic polynomials is denoted by M. The degree of a polynomial is the
standard definition, although we do not define it for the zero polynomial. Hence, the range
deg A < n, for any non-negative integer n, does not include the case A = 0. For A € A\{0}
we define the norm of A as |A| := ¢9€4, and for A = 0 we define |0| := 0.

Generally, we reserve upper-case letters for elements of A, and the letters P and Q are
reserved for prime polynomials. Note that primality and irreducibility are equivalent as .4
is a Euclidean domain. In this paper, the term “prime” is taken to mean “monic prime”. We
denote the set of monic primes in .A by P. The expression deg Q —> oo should be taken to
mean “deg Q —> oo with Q being prime”. For A, B € A we denote the highest common
factor and lowest common multiple by (A, B) and [A, B], respectively.
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Forasubset S C A we define, for all non-negative integersn, S, := {A € S : deg A = n}.
We identify Ag with F,\{0} = IF,*. For a k-times differentiable function f(x), we defined
F® (x) to be its k-th derivative.

We use the “big O and “little 0 notation, and subscripts demonstrate the dependencies
of the implied constant. That is, suppose we have functions f(x) and g(x) with the same
domain D. Then, we write f(x) = O (g (x)) or f(x) < g(x)ifandonly if there is exists some
positive constant ¢ such that | f(x)| < c|g(x)| for all x € D. If, instead, we have functions
fr(x) and gg(x) that depend on some parameter k, then we write fi(x) = O(gk (x)) or
Jr(x) < gr(x) if and only if there exists some positive constant ¢ such that for all k£ and
all x € D we have | fi(x)| < c|gk(x)|. Also, if only fi(x) is dependent on k, and g(x) is
not, then we write fx(x) = Oy (g (x)) or fr(x) < g(x) if and only if for all k there exists
some positive constant ¢ such that for all x € D we have | fy (x)| < cx|g(x)|. Usually, the
parameter that our functions may depend on will be the prime power ¢, and our implied

constant will in fact be independent of g. The expression “f(x) ~ g(x) asx — 00" is
f) 1
gy — 7

taken to mean lim,__, o

Definition 2.1 (Dirichlet character) Let R € M. A Dirichlet character on A of modulus R
is a function yx : A —> C* satisfying the following properties for all A, B € A:

(1) x(A) = x(B) if A = B(mod R);
(2) x(AB) = x(A)x(B);
(3) x(A) =0if and only if (A, R) # 1.

We denote a sum over all characters of modulus R by }_, ;.4 g- Also, note that we can
view yx as a function on A/ R.A, which follows naturally from point (1) above. This will allow
us to use expressions such as x (A~!) when A € (4/RA)*.

We say yx is the trivial character of modulus R if x(A) = 1 for all A € A satisfying
(A, R) = 1, and we denote such characters by xo (the dependence on the modulus R is not
shown with this notation, but when used it will be clear what the associated modulus is).
We define the even characters to be those characters y satisfying x(a) = 1 forall a € F}.
Otherwise, we say that the character is odd. It can be shown that there are ¢ (R) characters
of modulus R and @ even characters of modulus R, where ¢ is the totient function. This
follows from the fact that a finite abelian group is isomorphic to its dual. Specifically, we
refer the reader to Theorem 9.1 and Corollary 9.3 of [19], where one should take the abelian
group in the theorem to be (A/R.A)* and the subgroup in the corollary to be IE‘;.

Now, suppose x is a character of modulus R € M and further suppose that S | R. We say
that S is an induced modulus of y if there exists a character y; of modulus S such that

x1(4) if (A, R) =1
0 otherwise.

X(A)=i

We say that yx is primitive if there is no induced modulus of strictly smaller degree than R.
Otherwise, yx is said to be non-primitive. We denote the number of primitive characters of
modulus R by ¢*(R). We note that all trivial characters of modulus R € M\{1} are non-
primitive as they are induced by the character of modulus 1. We also note that if Q is prime,
then the only non-primitive character of modulus Q is the trivial character of modulus Q. In
particular, if Q is prime then ¢*(Q) = ¢(Q) — 1 ~ qb(Q*) as deg O —> oo. We denote a

sum over all primitive characters x of modulus R by Z & and if Q is prime then it
X

mod
is equivalent to write Y, mod -
XFX0
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Definition 2.2 (Dirichlet L-function) Let x be a Dirichlet character of modulus R. We define
the associated Dirichlet L-function as follows: For all Re(s) > 1,

A oo
L.x) =Y. )|(f(1|s) = La0OG )"
AeM n=0

where

Li(x) = Y x(A).

AeM
deg A=n

This has an analytic continuation to C for non-trivial characters, and to C\ {1 + i)"—g ‘n e}
for trivial characters.

Definition 2.3 (Riemann Zeta-function in F4[T]) When y is the Dirichlet character of mod-
ulus 1, then the associated Dirichlet L-function is simply the Riemann zeta-function on A,
namely

1
Al

La(s) = )

AeM

We now state the main results of this paper.

Theorem 2.4 For all positive integers k, we have that

1 1 —(—logq)* (deg Q) (deg O)*!

Ly (L) + 0 [tog g 9eE Q")

¢<Q>X%Q 2 %) T Ao e T o\E T
XFX0

Theorem 2.5 For all positive integers k we have that

2 2k
@ > ‘L(k) G x)‘ = %(deg 0%+ + 0 ((logg)* (deg ©0*).

x mod Q
X#X0
Theorem 2.6 For all non-negative integers k, | we have that

1 1 1 2 1 2
(k) O]
somr 3 [ 61 (54|

X#X0

X /al,az,a3,a4zo fi(ar + a3, a1 + as, 1) fi(az + a4, a2 + a3, 1)dardazdazday
2a1+az+as<1
2ar+az+as<1

+ Ok, ((deg Q)2k+2[+%> )
where for all non-negative integers i we define

file,y,2) =x'y + @ =0 -y
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Notice the similarity between the conjecture (4) for k = 1, 2 and Conrey’s result (5), and
the corresponding special cases of our results:

1 / (1 ) ? 21 3
— L5, x )| ~ (logg)”;(deg Q)
$(Q) XH%;Q 2 3
XFX0
and
1 (1 4 . . 61 0
@)(ngg L <§,X) (logg)* (1 —¢ )W(deg Q).
XFX0

This is not surprising given that the Riemann zeta-function and the family of Dirichlet L-
functions share the same symmetry, as mentioned previously.
We also prove the following result:

Theorem 2.7 For all non-negative integers m we define

D i 1 1 1 Z ’L(m) (l ) ‘4
= 1m -,
" g0 o0 (1= g Nllog )™ $(Q) (deg O 2%
XFX0

@)
= /t;l,az,a3.a420 ((a1 +a3)™ (@ +as)" + (1 —ay —az3)" (1 —a; —ay)")
2a1+az+as<1
2ar+az+as<1

x ((a2 +a3)" (a2 + an)™ + (1 —az — a3)" (1 — az — as)") dajdazdazday.

We have that

1
16m*

~

m

as m —> OQ.

We note the similarity between our result and (6). Note that the factor of ¢£(2) = %2 in (6)
corresponds to the factor of £4(2) = # in our definition of D,,.

3 Preliminary results

The following results are well known and, for many, the proofs can be found in Rosen’s book
[23].

Lemma 3.1 Let x be a non-trivial Dirichlet character modulo R € M. Then,

Yooxm= Y x@=o.

AecA/RA Ae(A/RA*

Lemma 3.2 Let x be an odd Dirichlet character. Then,

> x@= > x(a=0.

*
aclky aelfy
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Lemma3.3 Let R € M. Then,

5 X(A)=[¢>(R) if A = 1(mod R)

mod R 0 otherwise,

and, if we also have R # 1,

Z Y(A) = {qj,(Rl) if A = a(mod R) for some a € (Fy)*

 mod R 0 otherwise.

X even
Corollary 3.4 Let R € M. Then,

> x(AX(B) =

{¢(R) if (AB,R) = 1 and A = B(mod R)
x mod R

0 otherwise,

and, if we also have R # 1,

Z (A)%(B) = % if (AB,R) =1 and A = aB(mod R) for some a € (F,)*
ood R XX N otherwise.
Xx even

Lemma 3.5 We have that
-5

1
Lals) = 7= i

2nmi
logq

and this gives an analytic continuation of ¢4 to C\{1 +
following Euler product for Re(s) > 1:

taw) =[] (1=1P17)7".

PeP

i n € Z}. We also have the

Lemma 3.5 can be generalised to the following:

Lemma 3.6 Let R € M and let x be a Dirichlet character of modulus R. If x = xo then we
have

Lis.xo) = [[[1+1PI7° | cato).

PIR

If x # xo then we have

A
Leo= Y 59

€
deg A<deg R

We can now see how the analytic continuations given in the introduction are obtained.
Lemma 3.7 For Re(r), Re(s) > 1, we have that

Y R - (Z |1;|r> (Z |sl|S)(1_ql_r_S)'

R,SeM ReM SeM
(R,S)=1
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Proof We have that

Y Y =Y Y
R.SeM IRI"SI® GeM R.Se IRI"SI* GeM IGI"IGF* R.SeM IRI"[SI*
,$=G (R,9)=1

1 1
- (GeM |G|r+s) Z [R|"|S|*

R,Se M
(R,9)=1

From this we easily deduce that

—1
1 1 1
Z |R|r|S|S = Z |R|r|S|S (Z |G|r+s>

R,SeM R,SeM GeM

(R,S)=1
1
R r z S R (1 ql S) .
ReM | | ) (SEM | |Y)

Il
v

O
4 First moments
To prove Theorem 2.4 we will require the following lemma.
Lemma 4.1 For all positive integers k we have that
deg 0—1
k4 1 kjot k=1) %
> gt = e 0M101° + 0 (deg 011 017).
n=0 q? — 1
Proof We have that
deg 0—1 1 deg 0—1 .
n n+ n
> ortat= o 3 (e it
n=0 q7 — 1 n=0
deg 0—1
1 ko ontl ko
=—— > (0+1f" —ngt)
q? — 1 n=0
1 deg 0—1 ] 1
- (0n+ kg™ —ntg™)
q2 — 1 n=0
1 | ok degO-l
= ——(deg ©"10I7 + 0 Z(.)(degQ)’ Yoar
q? — 1 i=0 ! n=0
1 ki s k=1 %
= (deg 0)101% + O¢ ((deg ©'101%).
g2 —1
O
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Proof of Theorem 2.4 We can easily see that

deg 0—1
LG, x) = (=logg)* > nfg™ > x(A),
n=1 AeM

deg A=n

from which we deduce that

LI o Luo(l )J—lgq)f 4 Y W
$(0) 2%) = "0 q X

x mod Q n=1 AeM xmod Q
X#X0 degA=n "y sxo
deg 0—1
—log g) n
_( ogq) nkq77 Z 1
¢(Q) n=1 AeM
deg A=n
(—logq)* (deg Q)* (deg O)*~!
= E20 4 o [Gogg) R ).

gz —1 0|2 10]2
For the second equality we used Lemma 3.3, and for the last equality we used Lemma 4.1
and the fact that ¢ (Q) = | Q| — 1 (since Q is prime). ]

5 Second moments

Proof of Theorem 2.5 For positive integers k we have that

1 degQ_l n
L® (§,x>=(—10gq)k Yoot YT x
n=1

AeM
deg A=n
(log, |AD* x (A)
= (—logg)* Z qil,
AeM |A]2
deg A<deg O
and so
1 ' 1 2
s (L)
$(0) (a0 2
X#X0
(log )% (log, |Allog, |B)* _
= o oo == N X (AR(B).
A,BeM |AB|2 x mod Q
deg A,deg B<deg Q XFEX0

We now apply Corollary 3.4 to obtain that

sio, Z ()
#(0) a0 2
XFX0

log |A|)%* 1 2k log |A|log, |B|)*

1
=, Al 0 L, 4B}
deg A<deg Q deg A,deg B<deg Q
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For the first term on the RHS we have that

(og,lap* 4827t 241 2%
Y = Y ¥ = @ 0™ 40 (W2 0Y),

2k
AeM n=0
deg A<deg Q

where the final equality uses Faulhaber’s formula. For the second term we have that

k deg 0—1 2
1 )3 (log,|Allog,|B))" 1 Z g
$(Q) Aaem |AB|2 )
deg A,deg B<deg QO
| deg O—1 2
—— [ (deg O)F 5|« ———((deg Q)F < (deg ).
< 5o | @0 go q° ¢(Q)(( eg 0)1017) < (deg 0)
The result now follows. O

6 Fourth moments: expressing as manageable summations

Before proceeding to the main part of the proof for the fourth moments, we need to express
the fourth moments as more manageable summations.

A generalisation of the following theorem appears in Rosen’s book [23, Theorem 9.24 A].

Theorem 6.1 (Functional Equation for L(s, x)) Let x be a non-trivial character with mod-
ulus Q € P. If x is an odd character, then L(s, x) satisfies the functional equation

deg 0—1 )
Lis, ) =W(0q 7 (g% 0 1L -5, %),

and if x is an even character, then L(s, x) satisfies the functional equation

@™ = DL, x) = Woa T (g™ — Dg™>)* =1Ll — 5.7

where we always have
IW(oOlI= 1

Lemma 6.2 Let x be an odd character of modulus Q € P, and let k be a non-negative integer.
Then,

. Y
(log )~ |1 <§,x>‘

_ Z (fk(degA,deg B, deg Q) +g0,k(degA,deg B, deg Q))X(A)Y(B)

1
A,BeM |AB|>
deg AB<deg Q
N Z hox(deg A, deg B, deg Q) x (A)X(B)
1 9
A, BeM |AB|2
deg AB=deg 0—1

where

fi(deg A, deg B, deg Q) = (deg A) (deg B)" + (deg Q — deg A)*(deg Q — deg B)',
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go.k(deg A, deg B, deg Q) = (deg O —deg A — 1)} (deg Q — deg B — 1)*
— (deg Q — deg A)*(deg Q — deg B)*,
ho,k(degA,deg B, deg Q) = —(deg Q —deg A — l)k(deg Q —degB — D,

Remark 6.3 The “O” in the subscript is to signify that these polynomials apply to the odd
character case. It is important to note that goyk(deg A, deg B, deg Q) has degree 2k — 1,
whereas fi ( deg A, deg B, deg Q) has degree 2k (hence, the later ultimately contributes the
higher order term); and that all three polynomials are independent of q.

Proof The functional equation gives us that

deg 0—1 deg 01 deg 0—1
¢ eg O — ¢ _ . .
D LGO@ ) =W0oog 2 (g7 Y Lo
n=0 n=0
w01 deg 0—1
_degO— . g S
=Wg™ 2 Y Lo kel
n=0

Taking the k™ derivative of both sides gives

deg 0—1
(—logg)* > n*L.CO@™)"
n=0
dog 01 deg 0—1
=(—logg)*W(g~ = ) (degQ —n— D L,()(g'*)*eC"",
n=0

Let us now take the squared modulus of both sides. In order to make our calculations slightly
easier, we restrict our attention to the case where s € R. We obtain

2deg 02
(log)* ) S MEFLooL o [ @y
n=0 i+j=n
0<i,j<deg Q
— (logq)qu_deg 0+1
2deg 02
Y| X dero-i-nf@ero-j- DLIOLGO| (g! )P,
n=0 i+j=n
0<i,j<deg Q

Both sides of the above are equal to |L(k) (s, X)|2- By the linear independence of

powers of ¢~*, we have that |L(k) (s,x)|2 is the sum of the terms corresponding to
n=20,1,...,degQ — 1 from the LHS and » = 0, 1, ..., deg O — 2 from the RHS. This
gives
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(ogq) L0 (s, 0

deg 0—1
= > ( > ikjkLi(x)L_;(Y)>(q"‘)”
n=0 i+j=n
0<i,j<deg Q
deg 02
g et N ( > (degQ—i—l)"(degQ—j—1)"L,-<x>L_,«(@)<qH>“egQ*H.
n=0 i+j=n

0<i,j<deg Q

We now substitute s = % and simplify the right-hand-side to obtain

_ 1 2
(log q) Zk‘L(k) (5,)()‘

deg 0—1
=y > R RLGOL G | a7t
n=0 i+j=n
0<i,j<deg Q
deg 02
+ ) Y (degQ—i—1D*degQ—j—DLiGOL; D) | ¢ ?
n=0 i+j=n
0<i,j<deg O
deg 0—1
= > | X [“Frweeo—i-nidego—j - DF|LioLco a7
n=0 i+j=n
0<i,j<deg O
. k . k o _degO-1
- ) (degQ—i—DfegQ —j—DLiGOL; (g 2
i+j=deg 0—1
0<i,j<deg Q
Finally, we substitute back L, (x) = >_ aem x(A) to obtain the required result. O
deg A=n

Definition 6.4 For all s € C and all non-trivial even characters, x, of prime modulus we
define

L(s, x) == (g™ = DLGs, x). ®)

Lemma 6.5 For all non-trivial even characters, x, of prime modulus and all non-negative
integers k we have that
1

e YA 1 ki a2 \io (!l
LU\ gx)=—T1—L7 5]+ Z(—logq) Pr.i | — LY =, x
q? —1 2 q2 —1 gz —1 2

i=0

k 1
1 . 2 e |
— > (~log ) pri [ —— | L® (ax),
92 — 15 qr —1 2

where, for non-negative integers k, i satisfying i < k, we define the polynomials py; by
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Remark 6.6 Because 1 < qlz < 4 for all prime powers g, we can see that the polynomials
q2—1

1

Pk,i ( ‘,’2 ) can be bounded independently of g (but dependent on k and i of course). The
q2-1 )

factors (— log ¢)¥~ are of course still dependent on ¢, as well as k and i. These two points

are important when we later determine how the lower order terms in our main results are

dependent on q.

Proof We prove this by strong induction on k. The base case, k = 0, is obvious by Defini-
tion 6.4. Now, suppose the claim holds for j = 0, 1, ..., k. Differentiating, k + 1 number of
times, the Eq. (8) gives

k

7 k+1 -
L(/H»l)(s7 X) = (qlfx _ 1)L<k+l)(s, %) +q17s Z ( + >(_ ]qu)lH»l*JL(j)(s7 x).
=0~/
Substituting s = % and rearranging gives
1 L 1
L&D (l, x) - (*, X) L Z( " 1)(—10gq)k“*jL”’ (*, x>~
2 qz — 1 2 q7 — 1 =0 J 2

We now apply the inductive hypothesis to obtain

1
L(k-H) (E? X)

1k J 1
2 k _i 1 i 2 - 1
S Z( )(—logq)"+l J———Y (—logq) ' pj. (‘1> L“( x)
q2—175>0 9> =15 g2 —1
1 . 1
- (k+1) (,’X>
gz —1 2
k Lk 1
1 _i 2 k+1 2 A 1
+—— ) (~logg)t! 7 Z( ‘ )Pj,i( - ) L(”( x)
q2 — 15 2_1j=i J g2 —1
The result follows by the definition of the polynomials py ; . O

Lemma 6.7 For all non-negative integers k, and all non-trivial even characters x of modulus
0 € P, we have that
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1

7 ® (l x) ‘2
(logg)*(q? — 1) 2

Z (fx(deg A, deg B, deg Q) + g «(deg A, deg B, deg Q)) x (A)x(B)

1
A,BeM |AB|2
deg AB<deg Q
hikn(deg A, deg B, deg Q) x (A)x(B)
+ ) ) T :
deg 0—2<n<deg 0 A,BeM |AB|2
deg AB=n

where
fi(deg A, deg B, deg Q) = (deg A)X(deg B)* + (deg Q — deg A)*(deg O — deg B)F,

and gg 1 (deg A, deg B, deg Q) , hg xn(deg A, deg B, deg Q) are polynomials of degrees
2k — 1 and 2k, respectively, whose coefficients can be bounded independently of q.

Proof Let us define L_(x) := 0, and recall from Lemma 3.6 that Lgeg ¢ (x) = 0. We can
now define, forn =0, 1,...,deg O,

Mn(X) = Ln(X) - an—l(X)-

Then, the functional equation for even characters can be written as

deg O o deg 0
= MaG0@™Y = W00aT Y Mg el ©)
n=0 =0

Note that both sides of (9) are equal to I:(s, x). We proceed similarly to the odd character
case. First we differentiate, k number of times, the Eq. (9); and then we take the modulus
squared of both sides. Again, in order to make our calculations slightly easier, we restrict our
attention to the case where s € R. We obtain

2deg Q
(logg)™* > > F M GoMiGo | (@)
n=0 i+j=n
0<i,j<deg Q
2deg Q
= (logg)*q~%=C 3" Y (degQ—i)f(deg @ — N M;GOM; () | (g 7).
n=0 i+j=n
0<i,j<deg Q
Now we take the terms corresponding ton = 0,1,...,deg Q from the LHS and n =

0,1,...,deg Q — 1 from the RHS to obtain

deg Q
LO@, 0 =0g* Y | D FFM0oMG0 [ @)
n=0 i+j=n
0=i,j=deg Q
deg 0—1
+(ogg)*q ¢ Y- Y (degQ—i)f(deg 0 — N M;GOM; GO | (' )P E0
n=0 i+j=n
0<i,j=deg QO
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Substituting s = % and simplifying the RHS gives

deg 0—1
o (1 Y . . N
L® (5,x)=(logq>2’f 3 > (i + @eg 0 — i)' (deg 0 — j)) MiGOM,; (D | a7 *
n=0 i+j=n
0<i, j<deg Q
N . _deg0
+og)™ Y EMGOM g T

i+j=deg O
0<i,j<deg Q

(10)

Now, we want factors such as L, () in our expression, as opposed to factors like M, ().
To this end, suppose p(i, j) is a finite polynomial. Then,

deg 0—1
> > Pl PMGOM;) | g2
n=0 i+j=n
0<i,j<deg Q
deg 0—1
= > pl ) LiGO = qLiGO) (LG —qLj1G0) | g2
n=0 i+j=n
0<i,j<deg QO
deg 0—1
= > p DLIGOLGO 477
n=0 i+j=n
0<i,j<deg QO
deg 03
. . — _n=2
+ Y P+ 1L i+ DLGOLi) | g2
n=0 i+j=n
0<i,j=<deg Q
deg 02 .
- Y PG+ DLGOL ) | g T
n=0 i+j=n
0<i, j<deg Q
deg 02 .
- Y P+ L HLGOL ) a7 T
n=0 i+j=n

0<i,j<deg Q

Grouping the terms together gives

deg O—1
> ( > P(i,j)Mi(x)M_f(Y)>q_7
n=0 i+j=n
0<i,j=<deg Q
deg O—1 .
> ( > fari 1+ D—adpa. i+ 1)
n=0 i+j=n

0<i,j<deg O
1 n
—g}pli+ 1))+ pli. j)]Li(x)Lj(Y))q’f
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) . __deg0-2
- Y gpli+1j+DLGOL; g 2
i+j=deg 02
0<i,j<deg Q

1 L. 1 . . . ) . deg 0—1
+ 2 (aPpG D +aipl ) —apl 1+ D)LGOL D
i+j=deg 0—1
0<i,j<deg Q

In the case where
p(, j) =i*j* + (deg Q — i) (deg @ — )"
we have that

Lo .. Lo, . .o
qp+1,j+ 1) —q2p,j+1)—q2pli+1,j)+pGj)
1 .. .o
= (@2 = *(fili. j. deg Q) + gr.x(i. j. deg ).
where gg « (i, j, deg Q) is a polynomial of degree 2k — 1 whose coefficients can be bounded

independently of g.
‘We can now see that (10) becomes

1 ~ 1
(L)
(log )% (q? — 1) 2

deg 0—1

= > Y (fuli. j.deg Q) + gk j.deg Q) Li)L; () |2
n=0 i+j=n
0<i, j<deg Q

deg O

+ 0y Y hekal j deg OLiGOL;GO | 472,

n=deg Q-2 i+j=n
0=i,j=deg Q

where hg i (i, j, deg Q) is apolynomial of degree k whose coefficients can be bounded inde-
pendently of g. Finally, we substitute back L,(x) = Y. aem x(A) to obtain the required
deg A=n

result. O

7 Fourth moments: handling the summations

We now demonstrate some techniques for handling the summations that we obtained in
Sect. 6.

Lemma7.1 Let Q € P, and let pi(deg A, deg B, deg Q) and p>(deg A, deg B, deg Q) be
finite polynomials (which, for presentational purposes, we will write as p1 and p>, except
when we need to use variables other than deg A, deg B, deg Q). Then,
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1 Z Z r1 x(A)x(B) Z P2 x(CO)x(D)
1 1
¢(Q) xmodQ | A,BeM |AB|? C.DeM ICD|?
XFX0 deg AB<deg Q deg CD<deg Q

_ Z pip_ Z P1D2 1 Z pPip2

1 1 1
aBcoem |ABCDI2 4 g5 0 |1ABCD2 (@), T\ |ABCD|:

deg AB<deg Q deg AB<deg Q deg AB<deg Q
deg CD<deg O deg CD<deg O deg CD<deg O
AC=BD AC=BD(mod Q)
AC#BD
Proof This follows by expanding the brackets and applying Corollary 3.4 . O

Lemma7.2 Let p(deg A, deg B, deg C, deg D, deg Q) be a finite homogeneous polynomial
of degree d. Then,

Z p(degA,degB,degC,degD,deg Q)

1
A.B.C.DEM |ABCD|?
deg AB<deg O
deg CD<deg O
AC=BD

=(1 — ¢~ ") (deg 0)*

d+3
x ﬁll,az,a3,a420 plai + a3, a1 + as, az + as, az + a3, 1)dajdardazdas + O, ((deg Q)**7).
2a1+az+as<1
2ar+az+as<1

Remark 7.3 The subscript p in O, should be interpreted as saying that the implied constant
is dependent on the coefficients of p.
Proof Consider the function f defined by

lldegA deg Bt3deg Ct4deg D

@)
[ )= T
A.B.C.DeM |ABCD|>

ACZBD

an

with domain |f;| < %q_%. Note that AC = BD if and only if there exist G, H, R, S € M
satisfying (R, S) =1land A= GR,B=GS,C = HS, D = HR. Hence,

ft, 0,13, 14)

G,H,R,Se M
(R,S)=1

tldeg GRt2deg GSt3deg HSt4deg HR
[GHRS)|

tldeg GRt2deg GSt3deg HSt4deg HR
[GHRS)

12)
tldeg GR+1 tzdeg GS+1l3deg HS+1 t4deg HR+1

|IGHRS|

G,H,R,Se M

— Z tlal+a3t201+a4t3a2+a4t4az+a3

ay,az,a3,as=0

-1 Z tl111+a3+1t201+a4+1t3az+a4+1 az+a3+l,

—q 14

ajy,az,az,as>0
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where the second equality follows by similar means as in the proof of Lemma 3.7.
Now, for i = 1,2, 3,4 we define the operator 2; = t; d%. For non-negative integers

k1, ko, k3, ks we can apply the operator Q1K1 k2 Q3R Q%4 to (11) and (12) to obtain

Z (deg A)¥1 (deg B)*2(deg C)*3 (deg D)* ydeg Ay deg By deg C; deg D
1
A.B.C.DEM |ABCD|>
ACZBD

= Y (@ +a) (@ +a) @ + a9 (ay + az)len ATttt

ay,az,az,as >0

—q7' ) (@+as+ DM@ +a+ D@+ as+ D@y + a3+ DY
ay,az,az,as>0
aytas+1,_ar+as+1

101+a3+1 ar+az+1

Xt

=(U-¢"" > (a+an)" (@ +a)?(a+a)®(a+a®

ay,az,a3,as=>0

15} 13 14

X 1 ay+az t201 +ag t3tl2+a4 t4az+a3

+q7! > (a1 +a3)" (a1 + a9 (a2 + a2)* (a2 + a3)™

(a1,a2)=(0,0),(0,1),(1,0)
az,as>0

X tlal +a3 t2‘” +ayg t3az+a4 t4az+a3 .

From this we can deduce that if p( deg A, deg B, deg C, deg D, deg Q) is a finite homoge-
neous polynomial of degree d, then

Z p(deg A, deg B, deg C’]deg D, deg Q) 1y deg Ay deg By deg Cy deg D
A,B,C,DeM |ABCD|2
ACZBD

=1-q7hH Z plar +asz, ai + as, ar + a4, ax + as, deg Q) 1 T 1 Ha g @2t asy a2t

ai,az,az,as=0

+ 471 Z p(al + a3, ay + as, az + as, ay + az, deg Q)tlulJra3 @1 T ppartasy artas

(a1,a2)=(0,0),(0,1),(1,0)
az,as=>0

Now, we can extract and sum the coefficients of 7,711,233 14 for which i} +i» < deg O
and i3 + i4 < deg Q to obtain

2 ;
A.B.C.DEM |ABCD?
deg AB<deg Q

deg CD<deg Q
AC=BD

=(1-q" > plar +a3, a1 + as, ar + as, az + a3, deg Q)

ay,az,a3,a4=0
2a1+az+as<deg Q
2ar+az+as<deg Q

p(deg A, deg B, deg C, deg D, deg Q)

-1

+q plai + a3, a1 + a4, a2 + a4, ay + asz, deg Q)

(a1,a2)=(0,0),(0,1),(1,0)
az,as=0
2a1+az+as<deg Q
2ar+a3+as<deg O

-1
=0=-¢Y | sraasa=0 plar+az, a1 +as, a2 + as, az + a3, deg Q)da dazdazday
2a14az+ay<deg Q
2ay+az+as<deg Q
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+ 0,((deg @)7) + 0, ((deg 0)*?)

=(1—g "(deg )" /ll,az,a3,a420 plai + a3, a1 + a4, az + as, az + a3, 1)da;dardazday
2a1+az+as<l1
2ar+az+as<1

+ 0,((deg ©)*).

m}

Lemma7.4 Let p(deg A, deg B, deg C, deg D, deg Q) be a finite polynomial of degree d.
Then,

<, (deg 0)713.

Z p(deg A, deg B, deg C, deg D, deg Q)
I

A.B.C.DeM |[ABCD|2

deg AB<deg Q

deg CD<deg Q

AC=BD(mod Q)
AC#BD

Proof Because deg AB,deg CD < deg Q, we have that
p(deg A, deg B,deg C, deg D, deg Q) < p (deg Q)d.

Hence,

Z p(degA,degB,degC,degD,deg Q)

1
A,B,C,DeM |ABCD|>
deg AB<deg Q
deg CD<deg Q
AC=BD(mod Q)
AC#BD

<p (g’ Y

SR D D S SRS

1
A,B,C,DeM |[ABCD|> 0<z1,22<deg Q A,B,C,DeM
deg AB<deg Q deg AB=z,
deg CD<deg Q deg CD=2z>
AC=BD(mod Q) AC=BD(mod Q)
AC#BD AC#BD
(13)
Now, Lemma 7.9 from [3] tells us that for non-negative integers z, zo we have
1 (21,2 T€ ; 19
Z 1 <Le |Q|(q q ) 1fZl +22 =< 10 degQ (14)

1 : 19
wsepem | Kg@aa?@+n)?  ifz+> 5degQ.
deg AB=z
degCD=z>
AC=BD(mod Q)
AC#BD

Hence, for € < 3—18 we have

> oy

0<zj,22<deg Q A,B,C,DeM
deg AB=z
degCD=z»
AC=BD(mod Q)
AC#BD
1 Lienzi+z2 1 at 3
<5 > (g7 t 5o Y 4T @t
0=<z1,z2<deg Q 0<z1,22<deg Q
zi+22< 1] deg O 2i+22> {3 deg O
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re] 3 3
—=_ d .
< ¢>(Q)( eg 0)” K (deg Q)

The result follows by applying this to (13). O

Remark 7.5 In her paper, Tamam [25, Lemma 8.5] states a similar result as (14) above.
However, in her proof she claims that d(N) < deg N, which is not the case. Addressing this
is non-trivial and was done in [3], as stated above.

Lemma7.6 Let p(deg A, deg B, deg C, deg D, deg Q) be a finite polynomial of degree d.
Then,

1 Z p(deg A, deg B, deg C, deg D, deg Q)
#(Q)

1
A.B.C.DEM |ABCD|>
deg AB<deg Q
deg CD<deg Q

<, (deg Q)92

Proof Because deg AB,deg CD < deg Q, we have that
p(deg A, deg B, deg C, deg D, deg Q) <, (deg 0)°.
Hence,

1

0 2

p(deg A, deg B, deg C, deg D, deg Q)

1
A,B,C,DEM [ABCD|2
deg AB<deg Q
deg CD<deg Q
(deg 0)* 1 1
< S0 | 2 T )
ABem |AB|2 c.pem |CDI|2
deg AB<deg Q deg CD<deg Q
2
de d m+n
s | =,
n+rr;<d7egQ

From Lemmas 7.1 to 7.6 we can deduce the following:

Lemma?7.7 Let Q € P, and let pi(deg A, deg B, deg Q) and p;(deg C, deg D, deg Q) be
finite homogeneous polynomials of degree d\ and d», respectively. Then,

! Z Z p1 x(A)x(B) Z p2 x(O)x(D)
1 1
D ool aBom |AB|2 C,DeM ICDI|2
XFX0 deg AB<deg Q deg CD<deg Q

= (1 — g ")(deg Q)24

X ﬁ.,az,ag,mzo pi(ar +az, a1 + as, 1) pa(az + as, a> + az, 1)daydardazday
2a1+az+as<l1
2ar+az+as<1

+ Opips ((deg Q)dl +d2+3)'

@ Springer



J. C. Andrade, M. Yiasemides

Similarly, the following can be proved:

Lemma7.8 Let Q € P, and let pi(deg A, deg B, deg Q) and p;(deg C, deg D, deg Q) be
finite homogeneous polynomials of degree d| and dy, respectively. Then,

1 3 3 p1 x(A)X(B) 3 p2 x(O)x(D)
1 1
9Q) ieio| aBem  IAB2 coem  1CDI2
X 7ez)en deg AB<deg Q deg CD<deg O
X7FX0

=g (deg Q)T

X /c.t|,a2,a3,a420 pi(ar +az, a1 + as, 1) pa(az + as, az + az, 1)daydardazday
2a1+az+as<l1
2ar+az+as<1

+ Opi.ps ((deg Q)dl +d2+3)’

The proof of Lemma 7.8 is similar to the proof of Lemma 7.7. From [3], we use Lemma
7.10 instead of Lemma 7.9.
We can similarly prove the following:

Lemma7.9 Let Q € P, let pi(deg A, deg B, deg Q) and p>(deg C, deg D, deg Q) be finite
homogeneous polynomials of degree di and dy, respectively, and let a € {0, 1, 2}. Then,

1 Z Z p1 x(A)X(B) Z p2 x(C)x(D)
1 1
QD) 1o A BeM |AB|2 C.DeM |ICD|>
XFX0 deg AB=deg Q—a deg CD=deg Q—a

= Op, py ((deg Q)17473),

and
1 Z Z p1 x(A)X(B) Z p2 x(C)x(D)
1 1
Q) ol aBem |AB|z c.Dem ICD|2
x;ven deg AB=deg 0—a deg CD=deg O—a
XFX0

= Opi,p ((deg Q)d] +d2+3)'

8 Fourth moments of derivatives

We are now equipped to prove the fourth moment result.

Proof of Theorem 2.6 We have that

d)(lQ)XTnXO;Q )L(m (% X) ‘2‘L<z) (%x) ’2

X#X0
1 1 2 1 2 1 1 5 1 )
=50 2 | (E’XN [0 (E’X)‘ taw o | (5’)‘)‘ £ (5”‘)“
x mod Q x mod Q
x odd X even

XFX0

5)
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Using Lemma 6.2, we have, for the first term on the RHS, that
1 1 1 2 1 2
L0 (2 Lo (2
$(Q) <logq)2k+2’“%g’ (2 X)‘ L (50)]

x odd

o (i + 20.) X(AT(B) houx (AT(B)
=0 = 2 Y

1 1
xmodQ \  A.BeM |AB|2 A BeM |AB|2 (16)
x odd deg AB<deg Q deg AB=deg 0—1
(fi +80.1) x(OX(D) ho1x(C)x(D)
X Z T + Z T
C,.DeM |CD|> C.DeM |CD|2
deg CD<deg O deg C D=deg 0—1
By using Lemmas 7.7 and 7.8, we have that
1 Z Z (fx + g0.k) X (A)X(B) Z (fi + 80.1) x(C)X(D)
1 T
$(Q) xmodQ \  ABem |AB|2 C.DeM |CD|2
x odd deg AB<deg O deg CD<deg Q
1 Z Z (fx + go.x) x (A)X(B) Z (fi + 80.1) x(C)X(D)
- 1 1
¢(Q) xmodQ \ A Bem |AB|2 C.DeM ICD|>
XEX0 deg AB<deg Q deg CD<deg Q
1 3 3 (fi + g0.k) X (A)X(B) 3 (fi+20.1) x(Ox(D)
- T T
$(Q) xmod0 | A Bem |AB|2 C.Dem |ICD|>
X ;VCH deg AB<deg Q deg CD<deg Q
XFEX0

=(1- 2q—1)(deg Q)2k+21+4

X ﬁlyaz,a_%mzo fr (a1 +as, a; + as, l)fl(az +aq, ay + a3, l)daldazda3da4
2a1+az+as<1
2ar+az+as<l

1 Ok ((deg Q)2k+2l+3> ]

Strictly speaking, Lemmas 7.7 and 7.8 require that the polynomials fi + go.x and f; + go.i
are homogeneous, which is not the case. However, these polynomials can be written as sums
of homogeneous polynomials, with the terms of highest degree being f; and f}, respectively.
We can then apply the lemmas term-by-term to obtain the result above.

We now have the main term of (16). Indeed, for the remaining terms we can apply the
Cauchy—Schwarz inequality and Lemmas 7.7, 7.8, and 7.9 to see that they are equal to

Ok, ((deg Q)zk“’*%). Hence,

1 1 1\ p 1\ p
> L® (5. HL(“ S0 X ‘
¢ (Q) (logg)*+2 ’ (2 2

d
il

1 2k—+21+4
= (1 —2g )(deg Q) 17

X /al,az,a3,a4zo fi(ar + a3, a1 + as. 1) fi(az + a4, a2 + a3, 1)dardardazday
2a1+az+as<l1
2ar+az+as<l1

7
4 O ((deg Q)2k+21+7) )
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We now look at the second term on the RHS of (15). By using Lemma 6.7 and similar
means as those used to deduce (17), we can show for all non-negative integers i, j that

~ s 1 20 n,. 1 2
P <§’X>’ P (§7X>‘

1 1 1
2i+2j 1 Z
#(Q) (logg)#+2/ (g2 = D* ) mod 0
X even

XFX0
— q_l(deg Q)21+2]+4
X fn,az,ag,tmzo Ji (dl + a3, a1 + aa, l)fj (02 + aq,ay + as, l)daldagda3da4

2a1+az+as<l1
2ay+az+as<l1

+ 01,7 ((deg 0 27%3).

Using Lemma 6.5 and the Cauchy—Schwarz inequality, we obtain that

1 1 1 2 1 2
50 Toga) ™7 X%g [ (5, x) = (5, x) |

X even
XFX0

= g (deg Q)+ x f“,az,agmzo filar + a3, a1 + as, 1) fi(az + a4, a2 + a3, 1)daydazydazday
2a1+aztas<l

2ar+az+as<1
+ O ((deg 04243 (18)
The proof follows from (15), (17), (18). ]

We now proceed to prove Theorem 2.7.

Lemma 8.1 Let m be a positive integer. For all non-negative x we have that

(2=
i

and for all x € [0, Zm%] we have that

x\m T T
(] — —) > e Yem3-2m 3
m

Proof By using the Taylor series for log we have that

log((l—%)m)=—x————2—m—....

Clearly, the RHS is < —x, which proves the first inequality. For the second inequality we
use the bounds on x to obtain that

x2+x3+x4+ <x2°°<x)i_x2 1 _ 4
2m  3m?  4m3 '”_m<0 m/  m -2 )= \mi—om—3 /)’

i=

from which the result follows. ]

Proof of Theorem 2.7 Let us expand the brackets in (7) and multiply by m*. One of the terms
is the following:
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m* %zl,az,a3,a4zo(1 —ai—a3)"(1—aj—as)" (1 —azy — a3)" (1 — az — as)"daydardazday

2a1+az+as<1
2ax+az+as<1

a; +az\" ai +ag\"
= Jai.a2,a3,a4>0 1 - — a4
m m

2a1+az+as<m
2ar+az+as<m
m m
a +as ay + ag
x[1——— 1 — ——— ) dajdaydaszday,
m m

where we have used the substitutions a; — %’ On one hand, by using Lemma 8.1, we have

a; +a3\" a; +as\" ar +az\"
aparaza>0 (1 ———— - = 2T a
m m m

2a1+az+as<m
2ar+az+as<m
m
ay +ay
X (1 — 7> dajdaydaszday
m

m m
a1 +a3 ay +aq
= (1-—2) (1-——=
0<ay,az,a3,ay<m3 m p

2a14az+as<m
2ar+az+as<m

that

m m
x (1 _ M) (1 - M) da;daydasday
m m

—16

T 1 1
> em3-2"3 / 1 e—2(a1+a2+az+a4)dalda2da3da4 s
0<ai,az,a3,as<m3 16

as m —> 00. On the other hand, by the same lemma, we have that

ar +az\" ap +ag\" a + a3 \™
aragazas=0 |1 — ———— ]——— 1— ="
m m m

2a1+az+as<m
2ap+az+as<m
m
a + aq
X (1 — 7> dajdaydaszday
m

_ 1
</ e artamtastad qg da,dasday — —
0<ay,ay,a3,a4<m 16

as m —> o0. So, we see that

m* /(;1.a2,a3,a420(1 —a1—a3)"(1—a1—ay)" (1 —az—a3)" (1 —az —a4)" daydaydazday

2a1+az+as<1
2ar+az+as<1

1
— — 19
T 19)
as m —» 00.
Now, after we expanded the brackets in (7) and multiplied by m*, there were other terms.

These can be seen to tend to 0 as m —> 0o. We prove one case below; the rest are similar.

m* /;l,az,a3,a4zo(1 —a1 —a3)"(1 —ay —ag)" (az + a3)™ (az + a4)" daydardazday

2a1+az+ag <l
2ar+a3+as<1
4 m*
m m
<m %{],az,ug,tuzo (az +a3)"(az + a))™ K TR
2ai1+az+as<l
2ar+az+as<1
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where we have used the following: The maximum value that (a;+a3) (a2 +a4) can take subject
to the conditions in the integral is at most equal to the maximum value that f(x, y) := xy
can take subject to the conditions x, y > 0 and x +y < 1. By plotting this range and looking
at contours of f(x, y) we can see that the maximum value is %. The result follows. O
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