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Special cycles on the basic locus of unitary Shimura
varieties at ramified primes

Yousheng Shi

We study special cycles on the basic locus of certain unitary Shimura varieties over the ramified primes
and their local analogs on the corresponding Rapoport—Zink spaces. We study the support and compute
the dimension of these cycles.
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1. Introduction

We study the basic locus of certain unitary Shimura varieties over ramified primes and special cycles on it.
To approach this global problem we first study local special cycles on the corresponding Rapoport—Zink
spaces and then apply a uniformization theorem to convert our local results on the Rapoport—Zink spaces
to global ones. Our results will have applications to Kudla’s program, in particular Kudla—Rapoport type
of conjectures over these ramified primes; see [Kudla and Rapoport 2011; 2014; Li and Zhang 2022; Li
and Liu 2022; He et al. 2023; Shi 2023].

We specialize to an integral model of Shimura varieties associated to U(1, n — 1) which parametrize
abelian schemes with certain CM action and a compatible principal polarization. This integral model and
the corresponding model of Rapoport—Zink space is first proposed by Pappas [2000]; see also [Rapoport
et al. 2021]. It is flat over the base, normal and Cohen—Macaulay and has isolated singularities. One
can blow up these singularities to get a model which has semistable reduction and has a simple moduli
interpretation; see [Krimer 2003]. We focus on the Pappas model in this paper but all results can be
easily adjusted to the Kramer model case as these models are the same outside the singularities.

In the Rapoport—Zink spaces setting, we study the reduced locus of special cycles and compute their
dimensions. As an intermediate step, we prove an isomorphism between two Rapoport—Zink spaces of

MSC2020: 11G15.
Keywords: special cycles, ramified primes, unitary Shimura variety.
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1682 Yousheng Shi

different nature. In the Shimura variety setting, we write down the uniformization theorem of the basic
locus over the ramified primes and then translate our local results to global ones. We now explain our
results in more detail.

1A. Local results. Let p > 2 be a prime and fix a tower of finite extensions Q, € H C Fy C F where
F/ Fy is quadratic and ramified. For any p-adic field R, we denote by O, its ring of integers. Let F be
the completion of the maximal unramified extension of F. Let Nilp O be the categories of O z-schemes
S on which p is locally nilpotent. For S € Nilp O, let S=§ X Spec 0z Spec F p»- The Rapoport—Zink space
/\f:{;{ is the moduli space over Spf O whose § points are objects (X, ¢, A, p) where X is a supersingular
formal p-divisible group over S, ¢ : O — End(X) is an Op-action on X whose restriction to Oy is
strict, A : X — X" is a principal polarization, and p : X x5S — X X Speck, S is a map to a framing object
(X, 1x, Ax) over Spec [F,. We require that the Rosati involution of A induces on OF the Galois conjugation
over O, and the action ¢ satisfies the (7, s) signature condition (Definition 2.3). See Definitions 2.5
and 2.8 for the detailed definition of /\f(f/vgi We first show the following theorem (Theorem 2.10).

Theorem 1.1. Suppose that Fy/H is unramified. Then there is an isomorphism
nF/H ~ \F/F
¢: '/v(r,s) = '/v(r,s) g
The significance of the above theorem is that A (fﬁ,?” can be related to unitary Shimura varieties by the
uniformization theorem while /\/(f/sfo is easier to study. From now on we mainly focus on the signature
(1,n —1). By [Rapoport et al. 2014] we know that j\/g/nF_Ol) is representable by a formal scheme over
Spf Of. Moreover there is a stratification of its reduced locus given by

F/F
(-Af(l,/nfol))red = L‘UNK
A

where A runs over the so-called vertex lattices, see Theorem 2.17.

We can define special cycles on both /\/'g/ ﬁ 1y and A/'(f(anl). The isomorphism in Theorem 1.1 maps
special cycles in the first space to special cycles in the second. Without loss of generality we focus on
J\/'g/an - Let (Y, ty, Ay) (resp. (X, tx, Ax)) be the framing object of J\f(g/ 11;0 (resp. /\/'(If’/anl)). Define an
F vector space

V:=Homp, (Y, X) ®z Q
of rank n with the Hermitian form 4( -, - ) such that for any x, y € V we have
h(x,y)= )Ql oyYoixox €Endp,(Y)®Q => F,

where y" is the dual of y. For an OF-lattice L C V, the associated special cycle Z(L) is the subfunctor
of /\/'(g,/go XSpfO /\/'(I;/’f_ol) such that &€ = (Y, ¢, Ay, 0y, X, t, Ax, 0x) € Z(L)(S) if for any x € L the
quasihomomorphism

leoxogy:YxS§—>XxS§

lifts to a homomorphism from Y to X.
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Any Op-lattice L with a Hermitian form (-, -) has a Jordan splitting
L=8ezLs (1-1)

where @ stands for orthogonal direct sum and L;, is w*-modular (see Section 3A). We say L is integral if
(x,y) € Op for any x, y € L. For an integer ¢ and a fixed Jordan decomposition as above we define

th - @kthA CL.
The following summarizes Theorems 3.9 and 3.10 and their corollaries.
Theorem 1.2. Let L C V be an Op-lattice of rank n:

(1) Z(L) is nonempty if and only if L is integral.

(i) Z(L)req (the reduced scheme of Z(L)) is a union of strata N where A ranges over a set of vertices

which can be described in terms of L.
(iii) Fix a Jordan decomposition of L as in (1-1). Define

rankp,(L>1) —1 if rankp,(L>1) is odd,
0(L) := {rankp, (L>1) if rankop, (L>1) is even and L1 ®7 Q is split,
rankp, (L>1) —2 if rankp, (L>1) is even and L>1 @7 Q is nonsplit.

Then Z(L)ieq is purely of dimension %D(L), i.e., every irreducible component of Z(L)ieq is of

dimension %D(L). Here we say a Hermitian space V of dimension n is split if
(=1)"=D/2 det(V) € Nmp, g, (F*).

Otherwise we say it is nonsplit.

(iv) Define
naaa= »_ ranko,(Ly).
A>3, A is odd
and
Neven = Z ranko, (Lj,).

A>2, A is even
Then Z(L)eq is irreducible if and only if the following two conditions hold simultaneously:

(@) noga =0.
(b) neven <1 0r neyen =2 and L=, ®z Q is nonsplit.

1B. Global results. In the global setting, let F' be a CM field with totally real subfield Fy and ® C
Homg(F, C) be a CM type of F. Denote by x — x the Galois conjugation of F/Fj and fix a ¢g € ©.
Define

Yram = {finite places v of Fy | v ramifies in F'}. (1-2)

We assume that ¥, is nonempty and every v € ¥y is unramified over @ and does not divide 2.
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Let V be a n dimensional F-vector space with a Hermitian form ( -, - ) which has signature (n — 1, 1)
with respect to ¢o and (n, 0) with respect to any other ¢ € ®\{¢p}. The CM type ® together with the
signature of V determines a reflex field £ and F' embeds into E via ¢g. Define groups

7%=z ¢ Resr/q Gy | Nmp/p (2) € G}, G =Resp,qU(V).

Also define
G:=79xaG.

We can define a corresponding Hodge map hg : C* — G(R). By choosing a compact subgroup
K=KzoxKgC G (A r) where K ;o is the maximal compact subgroup of Z2A r) (see (4-8)) and K
is a compact subgroup of G(A ), we get a Shimura variety S (G, h &)k which has a canonical model over
Spec E. Further more if we assume K is the stabilizer of a self-dual lattice (see (4-7)), then [Rapoport
et al. 2021] defined a moduli functor M of abelian varieties with Op-action and a compatible principal
polarization over Spec O whose complex fiber is S (G, hé) k. We review the definition in Section 4. By
our assumption K is of the form K =[], K, where we take the restricted product over all finite places
of Fy. Throughout the paper, we use the notations

Kp:l_[KU, Kp:l_[Kva

vlip vip

and similar notations with K replaced by K¢ or K yo.

Now assume vy € ¥am and let wq be the place of F above it. Let p be the characteristic of the residue
field of Fp,,,. Fix a finite place v of E above vy with residue field k,. Let Ev be the completion of the
maximal unramified extension of E,. We denote by M* the basic locus of M at v and denote by M>* the
completion of M X spec 0, Spec O £, along M3® X spec k, Spec k,. Then we have the following uniformization
theorem which is a consequence of [Rapoport and Zink 1996, Theorem 6.30] and Theorem 1.1.

Theorem 1.3. Assume vo € Ytam and Yiam satisfies the condition stated after (1-2). There is an isomorphism
©: G'(@\N' x GAD)/KP? = M.

where G' is an inner form of G and

Fw /F.v -~
N'=Z%(@p)/Kz0,, x N2y Xsproy, SPEOE) x [ ] UV (Fow)/Ka.

VF#V)
where the product in the last factor is over all places of Fy over p not equal to vy.
For a nondegenerate totally positive definite F'/Fy-Hermitian matrix 7', we define the special cycle

Z(T) following the definition of [Kudla and Rapoport 2014] in Definition 5.2. Now assume 7" has rank n.
Let Vr be the Hermitian F-space with Gram matrix 7 and define

Diff(T, V) := {v is a finite place of Fy | V, is not isomorphic to (Vr),}. (1-3)
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It is well-known to experts that Z(7') is empty when Diff(7, V') contains more than one element and
Z(T) is supported on M* over finite primes v of E above v if Diff(7, V) = {v}. We briefly review the
proof of these results (see Proposition 5.4). Then the following theorem is a consequence of Theorems 1.2
and 1.3.

Theorem 1.4. Assume that T is a totally positive definite F [ Fy-Hermitian matrix with values in O such
that Diff (T, V) = {vo} where vo € Yjam and Viam satisfies the condition stated after (1-2). Then Z(T) is
supported on M3’ and Z(T )req is equidimensional of dimension %D(Lvo) where L, is any Hermitian

lattice over OF ., whose gram matrix is T and 9(L,,) is defined as in Theorem 1.2.

The paper is organized as follows. In Section 2, we prove Theorem 1.1 (Theorem 2.10) and recall
some properties of ./\/g/an 1y as studied in [Rapoport et al. 2014]. In Section 3, we define our local
version of special cycles on Rapoport—Zink spaces and prove Theorem 1.2 (Theorems 3.9 and 3.10). In
Section 4, we recall the definition of the arithmetic model of the Shimura variety studied in [Rapoport
et al. 2020]. In Section 5 we define global special cycles Z(T) and prove Theorems 1.3 (Theorem 5.6)

and 1.4 (Theorem 5.7).

2. Relative and absolute Rapoport-Zink spaces

We use the notations as in Section 1A. In this section, we define the Rapoport—Zink space /\/'([:/S;q and
recall its basic properties from [Rapoport et al. 2014] when H = Fy and (r, s) = (1, n — 1). The space

. . . . F/Q,
J\/(I;/anl) is convenient for studying special cycles. On the other hand /\/'(r i?‘

shows up naturally in the
uniformization theorem (see Theorem 5.6) of the basic locus of certain unitary Shimura varieties (see
Section 4). We call j\/(fﬁ)FO (resp. Af(ié?”) a relative (resp. absolute) Rapoport—Zink space following the
terminology of [Mihatsch 2022].

In Theorem 2.10, we show that for different choices of H, /\/(f/sl)q are isomorphic to each other given
that Fy/H is unramified. We follow the approach of [Li and Liu 2022, Section 2.8]. Alternatively one
can use the method of [Kudla et al. 2020]. The analog of Theorem 2.10 when F'/ Fy is unramified was

proved in [Mihatsch 2022].

2A. The signature condition. Assume Fy/H is unramified with degree f. We denote the Galois
conjugation of F/F, by x + . Fix a uniformizer 7 of F such that g := 72 € F, and is a uniformizer
of Fy. Let k be the residue field of O, (hence also that of Or) with an algebraic closure k. Let H be the
completion of a maximal unramified extension of H (hence also that of Fp) in F.Letx — o (x) denote
the Frobenius of H /H. Define

W := Homy (Fy, H).

Fix a distinguished element ¥y € W,. Define ¥; = o' oy fori € Z/(fZ). Then

V={y;lieZ/(f2)}.
Also define
® := Homy (F, F).
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Choose a partition of ® = ¢ LI P_ such that
CT)+ == CI)_.

Fori € Z/(fZ), let ¢; be the element in ®, such that its restriction to Fy is ;.
We denote by O (resp. Oj) the ring of integers of H (resp. F). There are decompositions by the
Chinese remainder theorem

Or,®0, O =[] 05 and Or®o, O =[] Or ®0,,4 05 =[] O (2-1)
Yev Yew Yew

The Frobenius 1 ® o is homogeneous and acts simply transitively on the index set.

Let S be an Oy-scheme and £ be a locally free sheaf over S with an Og-action. We say the action
is strict if it agrees with the structure map Oy — Og. A strict formal Og-module over S is formal
p-divisible group over S with an Og-action ¢ : Oy — End(X) such that its induced action on Lie X is
strict. Denote by XV the dual of X in the category of strict Oy -module; see [Mihatsch 2022, Section 11].
We say X is supersingular if its relative Dieudonné module (see [Fargues 2008, Appendix B.8]) over H
at each geometric point of S has slope %

Definition 2.1. For § € Nilp O, a hermitian Or-Op-module over S is a triple (X, ¢, A) where X is a
strict formal Og-module together with an action ¢ : O — End(X) extending the action of Oy and a
principal polarization X — X" such that

2 low@) or=1(a), VaceOp.
Two hermitian O p-Og-modules (X, ¢, A) and (X', ¢/, A') are isomorphic (resp. quasiisogenic) if there is
an Op-linear isomorphism (resp. quasiisogeny) ¢ : X — X’ such that ¢ oA o = A.
Letr,s € Z>¢ and set n :=r 4 s. Define the signature function ® — Z-( by

r if 9 = ¢o,
ro =140 if g € ©4\{go},
n—ry ifged_.

Definition 2.2. For a € F, we define the following polynomial

Prst s 0, (a5 1) i= [ [ (2 = p(@).
ped

Let S € Nilp O and (£, ¢) a locally free sheaf over S together with an O action ¢ whose restriction

to Oy is strict. Decomposition (2-1) induces a decomposition of £:

=P gy (2-2)

Yew
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Definition 2.3. We say (£, ¢) satisfies the signature condition (F/H, (r, s), g9, ) if the following
conditions are satisfied:

(1) charpol(c(a) | £) = Pr/u,(,s5),40,0, (a; 1) for all a € OF.
i) (t(a) —a) ey, = 0 for all a € Op,.
(iii) For each ¢ € @ such that r, # ry, the wedge condition of [Pappas 2000]:

AP (@) —p@@) | £4) =0, A*TH(((@) — (@) | £4) =0

is satisfied for all a € Of where Y € W is the restriction of ¢ to Fp.

Remark 2.4. When r, =n or 0, the condition (iii) above is the same as the banal condition of [Li and
Liu 2022, Definition 2.60] or the Eisenstein condition in [Kudla et al. 2020, Section 2.2].

Definition 2.5. Let S € NilpO. Let

ﬁS(F/H’ (rv S)v ®o0, CD+)

be the category of supersingular hermitian Op-Og-modules X over S such that the induced Op-action
on Lie X satisfies the signature condition (F/H, (r, s), ¢o, ).

2B. Comparison theorem. We will prove the following theorem.

Theorem 2.6. Assume that Fo/H is unramified. For S € Nilp O, there is an equivalence of categories

CS :ﬁS(F/Ha (r, S)5 %0, q)-‘r) - ﬁS(F/FO’ (r7 S), %0, {(/70})
that is compatible with base change.

If S = Spec R, we often write $g (resp. Cr) instead of g (resp. Cs). To prove Theorem 2.6, we will
use the theory of f-O-displays developed by [Ahsendorf et al. 2016]. We recall some definitions and
notations. For an Og-algebra R, let Wy, (R) be the relative Witt ring with respect to a fixed uniformizer
of H; see for example [Fargues and Fontaine 2018, Definition 1.2.2]. Let x Fx be the Frobenius
endomorphism and x — Y x be the Verschiebung. Let Ip,(R) = VWOH (R) and we can define V= on
Io, (R). For a € R, let [a] € Wp,, (R) be its Teichmiiller representative.

Let 12’1‘ be the composition of ; with the Cartier morphism Oy — Wo, (Op). Fori € Z/(f7), let
€; be the unique unit in Wp,, (OF,) such that Ve, = [V ()] — 1},- (7rp), which exists by [Ahsendorf et al.
2016, Lemma 2.24]. Following [Li and Liu 2022, (2.20)], we can define a unit u; € Wo,, (O) such that

FS

f-r
M _ l—[ Fffl*lei' (2-3)
M e

Definition 2.7 [Ahsendorf et al. 2016, Definition 2.1]. Assume f € Z>;. An f-Opg-display over R is a
quadruple P = (P, Q, F, F) consisting of the following data: a finitely generated projective Wo, (R)-
module P, a submodule Q C P, and two ¥ Ulinear maps

F:P—>P and F:Q— P.
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The following conditions are required:

(1) Ip,(R)P < Q and there is a decomposition of Wy, (R)-modules P = L & T such that Q =
L& Io,(R)T. Such a decomposition is called a normal decomposition.

(i) F is an linear epimorphism.
(iii) For all x € P and w € Wy, (R), we have
FOwx)=F""wFx).
We define the Lie algebra of P to be Lie P := P/Q. If f =1, we simply call P an Og-display.

We refer to [Ahsendorf et al. 2016, Definition 2.3] for the definition of a nilpotent display and [Mihatsch
2022, Section 11] for the notion of polarizations of displays; see also [Kudla et al. 2020, Section 3]. The
main result of [Ahsendorf et al. 2016] tells us that there are equivalences of categories

{nilpotent f-Opy-displays overR} — {strict formal Of,-modules over R}
where f =[Fy: H], in particular
{nilpotent Og-displays overR} — {strict formal Oy-modules over R}.

Proof of Theorem 2.6. The proof is similar with that of [Li and Liu 2022, Proposition 2.62]. Assume that
§ = Spec R € Nilp O. We abuse notation and denote the composition of 1},- with Wp, (O F"o) — Wo, (R)
by lﬁi as well. Then (2-1) induces

Or ®0, Wo, (R) = [ | Or ®¢, 5, Wo, (R). (2-4)
Yew

Assume (X, ¢, M) € Hs(F/H, (r,s), g9, P+)and P=(P, Q, F, F) be its associated Oy -display. Then
‘P has an OF action (still denoted by ¢). Equation (2-4) induces the following decomposition

P=P P, 0= 0y. withQ, =P,nQ (2-5)

Yew Yev
where Py has an Of ®OF0,1/7,- Wo,, (R) action. Then F and F shift the grading on P in the following way:
F:P,— P,y and F: Oy = Pooy.

As in [Mihatsch 2022, Section 11.1], the principal polarization X is equivalent to a collection of perfect
Wo, (R)-bilinear skew-symmetric pairings

{(-, )y : Py x Py — Wo,(R) | € ¥V}

such that (t(a)x, y)y = (x,(@)y)y forall a € Of, x,y € Py and (Fx, F"y)m,/, =V (x, y)y for all
X,y € Qy.



Special cycles on the basic locus of unitary Shimura varieties at ramified primes 1689

For ¥ # v, by [Li and Liu 2022, Lemma 2.60], the banal signature condition implies

Oy =@QR1+1®[p(@)]) Py + lo, (R) Py

where ¢ is the element in @ above 1. Hence for i # 1/, we can define
F':Py— Pyoy x> F(T @14+ 1&[p(m)])x).
By [loc. cit.], F' is an F linear isomorphism. Now define
P =Py, Q=0y, F"=(F) ToF)|pa, F'=(F)"oF)gu.
Then Pl := (P!, @l Frel Frely js a f-Oy-display over R. Define
' Op — End(P™)

simply by restricting ¢ to Py,. Then the signature condition (F'/H, (r, s), o, ) restricted on Py, is
exactly the same as the signature condition (F/Fyp, (, s), ¢o, {¢o}). Define

()= ()
where i is as in (2-3). Then (-, -)™ is a perfect Wp,, (R)-bilinear skew-symmetric pairing such that
(t(@)x, y)™ = (x,1(a)y)™ for all @ € Of, x, y € P™. By the calculation before [Li and Liu 2022,

Remark 2.61], we also have
<Frelx’ Frely>rel — F/-ly-1 (x, y>rel, Vx, ye Qrel.

The form (-, - )™ gives a principal polarization of P™!. The pair (P™!, /™) together with the polarization
gives an object

(X, 0, V)™ € H5(F/Fo, (1, 5), 9o, {¢0})-

This is defined to be Cs((X, ¢, A)). The functor Cg is obviously functorial in S. The fact that Cg is an
equivalence of categories can be proved verbatim as that of [Li and Liu 2022, Proposition 2.62]. g

2C. Comparison of Rapoport-Zink spaces. Fix a triple

XG0 € 9p(F/H, (r,5), 90, D).
We essentially only have one or two such choices up to isogeny according to n being odd or even, see
Remark 2.14 below.

Definition 2.8. Let /\/(f/sl)q be the functor which associates to § € Nilp O the set of isomorphism classes

of quadruples (X, ¢, A, o) where

1) (X,1,A) € Hs(F/H, (r,s), o, P4),
(i) 0: X x5 8§ > Xf/H X Speck S is a Op-linear quasiisogeny of height O such that A and Q*(AQ/H)
differ locally on S by a factor in O;.
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An isomorphism between two such quadruples (X, ¢, A, ¢) and (X', //, )/, ') is given by an O-linear
isomorphism « : X — X’ such that o’ o (&« x5 ) = 0 and a*(1') is an O;; multiple of A.

Remark 2.9. In the definition of N(f/sl)q we can replace condition (ii) by the condition that g is a Og-linear
quasiisogeny of height 0 such that A = ¢0*(Ax). The resulting functor is isomorphic to the original one as

(X, 1,2, 0) and (X, ¢, a), o) are isomorphic in /\/'(f/sfo fora € OF.

By [Rapoport and Zink 1996, Chapter 3], N(f/s? is representable by a formal scheme locally of finite
type over Spf O .

Theorem 2.10. Assume Fy/H is unramified and the framing object (XF/F0, LQ B AQ FO) used in the

XF/H, LQH,)»QH

definition of /\/(f/sfo is isomorphic to C(( ). Then there is an isomorphism

arF/H ~ F/Fy
Q:"N’(r,s) :Mr,s) .

Proof. This is a consequence of Theorem 2.6. O

2D. The relative Rapoport-Zink space. In this subsection we assume H = Fy. We simply denote J\Qf{fo
by N5y and $s(F/ Fy, (1, 5), @o, {¢o}) by Hs(r, s). We recall some background information on N ,—1)
from [Rapoport et al. 2014]. Although [Rapoport et al. 2014] works on the category of p-divisible groups,
their arguments and results easily extend to the category of strict formal Of -modules using relative
Dieudonné theory.

Proposition 2.11 [Rapoport et al. 2014, Proposition 2.1]. The functor N1 n,—1) is representable by a
separated formal scheme N1 ,—1), locally of finite type and flat over Spf O ;. It is formally smooth over
Spf O in all points of the special fiber except the superspecial points. Here a point z € N1 ,—1y(k) is
superspecial if Lie(t(r)) = 0 where (X, t, X, 0) is the pullback of the universal object of N(1,,—1) to z.

The superspecial points form an isolated set of points.

For the signature (0, 1) we know that N(g 1) = Spf O and has a universal formal Or-module Y (the
canonical lifting of Y in the sense of [Gross 1986]) over it.

Remark 2.12. The formal scheme A/(; ,_1) is denoted as Nin [Rapoport et al. 2014]. In the rest of this
section and Section 3 we often simply write A for N(; ,—1) if the context is clear.

Let F“ be the unique unramified quadratic extension of Fy in Fy where Fp is the completion of the
maximal unramified extension of Fj in F.Leto € Gal(Fo / Fy) be the Frobenius element. For a formal
OF,-module, we denote by M (X) the relative Dieudonné module of X. When X has Fy-height n and
dimension n over k, M (X) is a free O Fo-module of rank 2n with a o -linear operator F and a o ~!-linear
operator V such that VF = FV = my. Denote by E = Fy[F, V] the rational Cartier ring.

Fix a framing object (X, 1x, Ax) € Hz (1, n—1). Let N := M (X) ®7 Q be the rational relative Dieudonné
module of X. Then N has a skew-symmetric Fo-bilinear form (-, -) induced by Ax such that for any
x,y € N we have

(Fx,y)=(x,Vy)?, (a)x,y)=(x,u(a)y), a€F.
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We simply denote by 7 the induced action of tx(7) on N. Define a o -linear operator
t=nV'=x"'F (2-6)

on N. Set C = N7 (the set of 7-fixed points in N), then we obtain a n-dimensional F'-vector space with
an isomorphism
CQr F ~N.

For x, y € C, we have
(,y)= (). T(M) = (r 'Fx, 7V~ 'y) = —(Fx,V'y) = —(x, y)°
Choose § € F“\ Fy such that 8> € O;O. Define a form (-, -) on N by

(x,y) =48({mx,y) +m(x,y)) (2-7)

for all x, y € C. Then (-, -) is Hermitian with values in ¥ when restricted on C and
1 _
(. y) = o5ty m (7 (x, 7)), Va, y € C. (2-8)

Remark 2.13. There is a unique object (Y, ty, Ay) € $;(0, 1) up to isomorphism. We want to describe
M (Y) explicitly. As an O -lattice, it is of rank 2. We can choose a basis {er, ez} such that Fe; =
ey, Fey =mpey, Ve = ey, Vey = mpe; and (e, ex) = §. With respect to this basis, EndO(Y) = Endg (V)

is of the form
a bTEo
{(bg ao)\fhbegFu},

which is the quaternion algebra H over Fy. By changing basis using elements in H N SL,(Fp) we can
assume F, V are of the same matrix form as before and

_07‘[0
(1)

Thus t is the diagonal matrix diag{1, 1} and fixes the Fp-vector space span Fo{el, e>}. We have (e, e1) =
—582. As O isaDVR and N7 is a one dimensional F -space, span,,. {e1} is the unique self-dual Op-lattice
w.rt. (-, ). Let gy be the identity of Y, then (Y, ¢y, Ay, ov) is the unique closed point of N, 1)(12).

Remark 2.14. By [Rapoport et al. 2014, Remark 4.2], when n is odd (resp. even) there is a unique (resp.
exactly two) object (X, 1x, Ax) € $H; (1, n — 1) up to isogenies that preserves the Ax by a factor in (9;0.
These are the framing objects in the definition of N ,—1). This matches the number of similarity classes
of Hermitian forms over local fields.

When 7 is odd, we simply take (X, tx, Ax) := (Y, ty, Ay)" where (Y, ty, Ay) is defined in the previous
remark. When 7 is even, we again define X := Y” with the diagonal action tx by Of. There are two
choices of polarizations. The first one )& € End’(X) = M,,(H) is given by the antidiagonal matrix with 1’s
on the antidiagonal. The second one Ay is defined by the diagonal matrix diag(l, ..., 1, uy, uz) where
Uy, Uy € (’);0 and —ujuy ¢ Nmp/g,(F).
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For two Op-lattices A, A’ of C, we use the notation AC!A’ to stand for the situation when w A’ C
A C A’ and dimg(A’/A) = £. Define

AP:={xeC|(x,A)COF), A :={xeC|8x,A)COg). (2-9)
Similarly for an Op-lattice M C N, define
Mf:={xeN|(x,M)C Op}, MY :={xeN|(x,M)C O} (2-10)
Then by (2-7) and (2-8), A® = AV. Similarly M* = M.
Proposition 2.15 [Rapoport et al. 2014, Proposition 2.4]. Define the following set of O j-lattices
Vi={MCN|M=M,nt(M)CMCx 't (M), M =" (M +1t(M))},

Then the map
(X, 6,4, 0 = o(M(X)) CN

defines a bijection from N (k) to V.

A vertex lattice in C is an Op-lattice A C C such that 7 A € A% C A. We denote the dimension of the
k-vector space A/A* by t(A), and call it the type of A. It is an even integer; see [Rapoport et al. 2014,
Lemma 3.2].

Lemma 2.16 [Rapoport et al. 2014, Proposition 4.1]. VM € V, there is a unique minimal vertex lattice
A(M) such that M € A(M) ®o, Of.

Define
VA ={MeV|MCAQo, O} and VO(A):={M eV |AM)=A}.

Then apparently V°(A) € V(A). The following theorem summarizes what we need from [Rapoport et al.
2014, Section 6], in particular [loc. cit., Theorem 6.10].

Theorem 2.17. We have the following facts:
(1) For two vertex lattices A1 and A,
V(A1) SV(A2) & A1 S Ag.
If A\ N Ay is a vertex lattice, then
V(AT N A2) =V(A1) NV(A2),

otherwise V(A1) NV(Ay) = @.

(ii) For each vertex lattice A, there exist a reduced projective variety N over Spec k such that

N (k) =V°(A).
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The closure of any N} in Nieq is given by
NA = U‘J X/,
A'CA

where the union is taken over vertex lattices A’ included in A. Ny is a projective variety of dimension
t(AN)/2. Its set ofI:t points is V(A). The inclusion of points V(A1) € V(A») in (i) is induced by a
closed embedding N, — Ny,.

(iii) There is a stratification of the reduced locus of N given by

Noea = |V
A
where the union is over all vertex lattices. N (k) is nonempty for all n > 1.

3. Special cycles on Rapoport-Zink spaces

In this section, we define special cycles on J\/(f/ nfil). We then state our main results on the support of

these cycles. First we need some background information on Hermitian lattices.

3A. Hermitian lattices and Jordan splitting. We use O to denote direct sum of mutually orthogonal
spaces. In particular, we use

CIISIERCIC)
to denote the n-dimensional F vector space (or Op-lattice depending on the context) with a Hermitian
form given by a diagonal matrix diag{«y, ..., a,} with respect to an orthogonal basis. We also use H (i)
to denote the hyperbolic plane which is the lattice of rank 2 with Hermitian form given by the matrix

0 =
(—m)" 0

For a Hermitian lattice L with Hermitian form ( -, - ), define s L to be min{val; (x, y) | x, y € L} where

with respect to a certain basis.

val,; is normalized such that val, (r) = 1. We say x € L is maximal if x is not in w L. We say L is
mi-modular if (x, L) = 7' OF for every maximal vector x in L.
Any Hermitian lattice L has a Jordan splitting
L = Syez0{o0} La (3-1)
where L, is 7*-modular and L is defined to be the radical of L. Any two Jordan splitting of L have the

same invariants; see [Jacobowitz 1962, Page 449].

Proposition 3.1 [Jacobowitz 1962, Proposition 8.1]. Let L be a ' -modular lattice of rank n. Then:
() L~ @/ /2)6- o6, "V det(L)) ifi is even.
2) L~HG{)®HG)S---OH®) ifi is odd.

In particular, when i is odd L must have even rank.
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For a sub-Op-module L in a Hermitian F-vector space V, define
Ll :={xeV|(x y) eOpVyelL}. (3-2)

When V = L ®7 Q, we simply denote Lﬁ/ by L¥. We will use the following basic lemmas throughout the
paper, sometimes without explicitly referring to them.
Lemma 3.2. Assume L and L' are Op-submodules inside a Hermitian F-vector space V. Then:

(1) (L+L);, = L5, N (LY.

@ (L} =L.
Proof. (1) follows from the definition of L%,. (2) can be proved by using the Jordan splitting of L.  [J

Lemma 3.3. Assume L' is a sub-Op-module of L such that L' is w*-modular with s = sL. Then
L =L &(L)" where (L") is the perpendicular complement of L' in L.

Proof. This is a direct consequence of [Jacobowitz 1962, Proposition 4.2]. O

H F/H F/H)

, A
)) be the framing object of N(1 a1y (Tesp. J\/'(O b ) Define the space of special

3B. Special cycles. For a moment, we go back to the setting of Section 2C. Let (XF/
(resp. (YF/H, l§/H F/H

homomorphisms to be the F-vector space
VF/H .= Home, (YI/H, X/ @7 Q (3-3)
Define a Hermitian form A%/# (-, -) on VF/# such that for any x, y e VI /H we have
RFH (x, y) = )1 yY o /HoxeEndOF(W/H)cz)cf;b(‘Y F (3-4)
as in [Kudla and Rapoport 2011, (3.1)] where y" is the dual quasiisogeny of y.

Definition 3.4. For an Op-lattice L C VI/# | the special cycle Z(L) is the subfunctor of NE o, 1) X SpfO;
./\/g/ whose S-points is the set of isomorphism classes of tuples

&=, 1, y,0v, X, 1, Ax,0x) € Mﬁ/ﬁ’ XSpfo;. N'(T/,il)(S)
such that for any x € L the quasihomomorphism
leoxogy:YxS§—>X><5§
deforms to a homomorphism from Y to X. If L is spanned by x € V", we also denote Z(L) by Z(x).
By Grothendieck—Messing theory, Z (L) is a closed subformal scheme in N, (g’/ 11;1 X Spf O /\/(I;/ nH_l).

Proposition 3.5. Keep the same assumption as Theorem 2.10. The functor Cy, in Theorem 2.6 induces
an isomorphism (denoted by the same notation) Cy, : VEH 5 VEIFo of Hermitian vector spaces over F.
Moreover for lattice L € VF/H | the functor € in Theorem 2.10 induces an isomorphism of formal schemes:

Z(L) — Z(Cy(L)).
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Proof. This follows directly from Theorem 2.6. One can compare our result with [Mihatsch 2022,
Remark 4.4]. O

3C. Special cycles on relative Rapoport-Zink spaces. By Proposition 3.5, we can without loss of
generality assume that H = F. In this case we drop the superscript /0 over X, Y, V and & etc. For
x,y € V we abuse notation and denote the induced map between the corresponding relative Dieudonné
modules still by x, y. As in Section 2D, we denote N ,_1) simply by N.

Lemma 3.6. We have
h(x,y)(e1, er)y = (x(e1), y(er))x

where ey is as in Remark 2.13 and (-, -)x, (-, )y are defined as in (2-7) for the rational relative
Dieudonné module of X and Y respectively.

Proof. We claim that A§l oyY o Ax agrees with y* which is the adjoint operator of y on Homg (M (Y) ®
Q, M(X) ® Q) with respect to (-, -)x and (-, -)y. In fact (-, -)x is defined by e(-, Ax o - )x where
e(-, - )x is the pairing between M (X) ® Q and M (X") ® Q, similarly for (-, - )y. Hence

(y(n), m)x = e(y(n), hx(m))x = e(n, yhx(m))y = {(n, A3y hxc(m))v,
foralln e M(Y)® Q and m € M(X) ® Q. This proves the claim. Hence

(x(e1), y(e1)x = (wx(e1), y(e1))x +m{x(e1), y(e1))x

*x(er), e1)y +w(y*x(er), e1)y

=(y
= (my*x(e1), e1)y +m(y*x(e1), e1)y
= (wh(x, y)er, er)y +m(h(x, y)er, er)vy
=h(x, y)(e1, e1)y.
This proves the lemma. O

Now assume L C V is an Op-lattice and define
L ={x(e;)|x €L} (3-5)

Then L is an Op-lattice in C with the same rank as L and is similar to L as a Hermitian lattice by
Lemma 3.6.

Definition 3.7. Define Vert(L) to be the set of vertex lattices A such that L € A*. We also define
W(L):={MeV|LSM}CV=Nk). (3-6)

Proposition 3.8. For an Op-lattice L C\V, define L as in (3-5). The set of k points of the special cycle
Z(L) is W(L). Moreover we have

Z(L)ea= ) WNa (3-7)

A€eVert(L)
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Proof. Assume that (X, ¢, A, ¢) is a point in N (k) and M := o(M (X)) € V as in Proposition 2.15. By

Dieudonné theory, for any x € L, 0! ox is a homomorphism from Y to X if and only if o~ ox (M (Y)) C

M(X), if and only if x(M(Y)) € M. We know that M (Y) = spang, . {e1}. Hence the set of k points of
the special cycle Z(L) is W(L).

To prove (3-7), since both sides of the equation are reduced, it suffices to check it on the k-points,
namely,

W(L) = U V(A).

AeVert(L)
Let M €V and suppose A = A(M) as in Lemma 2.16. Then
LCM&MC(LL)®o, O as M = M¥(recall (3-2)),
S AC (Lﬂc) Qo Op as LF is t-invariant,
& LCAF by Lemma 3.2.
This in fact shows that

M eW(L) < V°(A) SW(L).

Hence

wwny= | vw= |J v

A€eVert(L) A€Vert(L)

where the last equality follows from (i) and (ii) of Theorem 2.17. This finishes the proof of the proposition.

O
Corollary 3.8.1. IfZ(L)(I}) is nonempty, then L is integral, i.e., h(x,y) € O forany x, y € L.
Proof. By Proposition 3.8, there exists an M € )V such that L € M. By Lemma 3.6, we have

(x(e1), y(e1))x
hix,y) = ——————.
(e1, e1)y

Since M = M*, we know (x(ey), y(e1))x € (M, M)x = Op. Also notice that (e, e1)y € O;O by
construction. The lemma follows. O

From now on we assume that L (or L equivalently) has rank n. Take a Jordan decomposition of L as
in (3-1). By Corollary 3.8.1, A > O for all A such that L, # {0}. We define

th = @)\.Z[L)\.a (3'8)
and
m(L) =rankop, (L>1). (3-9)
Also define
Nodd = Z rankp.(L;) and neyen = Z ranko, (Ly). (3-10)

A>3,\is odd A>2,Ais even
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We say a Hermitian F'-vector space V of even dimension is split if it is isomorphic to sum of copies
of H(0) ®z Q. Equivalent it is split if and only if (—1)""~"Y/2det(V) € Nmp g, F* where n is the
dimension of V. The following theorem is the analog of [Kudla and Rapoport 2011, Theorem 4.2].

Theorem 3.9. Assume that L C \ has rank n and is integral. Define L as in (3-5). Then

Z(L)rea = U Na
{AeVert(L)|t(A)=0(L)}

where
m(L)—1 ifm(L)is odd,

O(L) :={m(L) ifm(L) is even and L>; ®z Q is split,
m(L) —2 ifm(L) is even and L>1 ®z Q is nonsplit.

We postpone the proof of Theorems 3.9 and 3.10 below to the Sections 3D and 3E respectively.
Corollary 3.9.1. Ifitis nonempty, Z(L) is a variety of pure dimension %O(L).
Proof. The corollary follows from Theorems 3.9 and 2.17. g
The following theorem is the analog of [Kudla and Rapoport 2011, Theorem 4.5].

Theorem 3.10. Make the same assumption as Theorem 3.9. Z(L)weq = N for a unique vertex lattice A
if and only if the following two conditions are satisfied simultaneously:

(1) noga =0.
(2) neven <1 0r neyen =2 and L=, ®7 Q is nonsplit.

Corollary 3.10.1. Z(L)q is an irreducible variety if and only if condition (1) and (2) in Theorem 3.10
are satisfied.

Proof. By Proposition 3.8 and Theorem 2.17, Z(L)eq is an irreducible variety if and only if Z (L) eq = Na
for a unique vertex lattice A. The corollary now follows from Theorem 3.10. U

Corollary 3.10.2. The variety Z(L)eq is zero dimensional if and only if the following conditions are
satisfied:

(1) noga =0.

(2) rankp,(L;) =0.

(3) neven <1 0r neyen =2 and L=, ®z Q is nonsplit.
If this is the case, then Z(L)eq is in fact a single point.

Proof. The first statement of the corollary follows from Theorem 3.9 directly. If this is the case, then
Z(L)req 1s a single point by Theorem 3.10. U

We now proceed to prove Theorems 3.9 and 3.10. Define L as in (3-5). Then we can replace all
conditions on L in Theorems 3.9 and 3.10 by the same conditions on L. Moreover 0(L) = 0(L).
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3D. Proof of Theorem 3.9. It suffices to show the corresponding statements on k-points, namely,

W(L) = U V(A).

{AeVert(L)|t(A)=d(L)}

For x € V", fix a Jordan splitting of L as in (3-1). We then have

L=Ly®L.,, L'=Ly®(Lx)"
For any A € Vert(L), by Proposition 3.8 we have

LCA*CACLE (3-11)
If Loy # {0} then sA = sA¥ =sL =0. By Lemma 3.3 we can assume
A=LyoOA.
Then A% = Ly & (A')? and we have the sequence
L1 S (A S A C(L21)

As the map A — A’ above is a bijection and (L) = 9(L>1), in order to prove Theorem 3.9 we can
without loss of generality assume

Lyo=0 orequivalently 1 cL? (3-12)
T
in the rest of the subsection. Define
m :=m(L) =rankop,(L>1),

which is the same as rankp, (L) by assumption (3-12). In the rest of the section we simply write rank(A)
instead of rankp, (A) for an Op-lattice A.

The fact that 9(L) can be no bigger than the bounds stated in Theorem 3.9 is a restatement of [Rapoport
et al. 2014, Lemma 3.3]. Our goal is to prove that it can achieve that number. To be more precise,
we prove that if A € Vert(L) and (A) < 0(L), then there is a A’ € Vert(L) such that A C A’ (hence
V(A) C V(A')) and t(A") =0(L).

From now on assume A € Vert(L), namely (3-11) holds. Lett =¢(A), then w A C" ' A% ! A. Define

ro= dimk<(%1\ti N Lﬁ)/A).
Since Aj/(%Ati N Ln)tt = A'/(w A + L), we have the following chain of inclusions
TA+LC AFCTACT TATNLE (3-13)
Our assumption L = L~ implies that L C 7 L*. This together with (3-11) and (3-13) implies that

nA+Lgn(lAﬁmLﬁ) = A*nrLt (3-14)
e
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Hence
dimk(GAti N Lﬁ)/(m\ n L)) > dimk<(%Au N Lu)/n(%An N Lﬁ)) —m.

Notice that the first quotient in the above inequality is indeed a k vector space. Combine the above
inequality with (3-13), we have
2r +t > m. (3-15)

Define a k-valued symmetric form S(-, -) on the k-vector space %Aﬁ /A by
S(x, y) :=dmo(mx, y).
Lemma 3.11. Suppose A is a vertex lattice in Vert(L) such that dimk(%AtI NnL*/ A) > 3, then there exists
a lattice A’ € Vert(L) with A C A" and t (A') > t(A).

Proof. Recall that every quadratic form on a k-vector (k is finite) space with dimension bigger or equal to
three has an isotropic line by the Chevalley—Warning theorem. Take an isotropic line £ in %An NL%/A.
Let A’ =: pr~'(£) where pr is the natural projection %Aﬁ — NLAﬁ /A. The fact that £ is isotropic just
means

Smo(m A, A') C oOp,.
This shows that 7 A’ € (A’)?. Since A c! A’ we have

(A c'APCAC A,
So A’ is a vertex lattice and 7(A’) = t(A) + 2. Since A C L¥, by the definition of A’, we also have
A’ C LF. In other words, A’ € Vert(L). The lemma is proved. d

By induction using the above lemma and the fact that V(A) C V(A') if A C A’ [Rapoport et al. 2014,
Proposition 4.3], we reduce to the case when r = dimk(%Aﬁ NL?/ A) < 2. Also keep in mind that (3-15)
holds. There are at most four cases when r < 2 and 7 (A) is smaller than the claimed 0(L) in Theorem 3.9:

(I) miseven, t(A)=m—2,r =2.

) miseven, t(A)=m—2,r = 1.

3) miseven, t(A)=m —4,r =2.

@) misodd, t(A)=m —3,r =2.
We will show that A can be enlarged to A’ so that #(A") = 0(L) case by case.
Case (1): We have

A a2 latnrrc Lyt
T T

Since A c™ %Aﬁ, we actually have %Aﬁ C L. Choose a Jordan splitting of A

A=AyBA_,.
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Then we know rank(Ag) = 2, Ag = Ag, rank(A_j)=m—2and tA_| = A{l. By Proposition 3.1,
A_1 ®z Qis split. If Ag ®z Q is split, then there exist ej, e € Ag such that (e, e;) = (e2,e2) =0,
(e1, e2) = 1. Define

A = A_ 1 @span{e;, 77 ley).
By definition A’ C %Aﬁ. By the fact that %Aﬁ C L*, we know that A’ C L%. Also
(M) = A" @span(mey, es).
So t(A’) = m. Hence t (A") =0(L) as stated in Theorem 3.9. If Ay ®z Q is nonsplit, then ¢ (A) =m —2

already obtains the number 0(L) as stated in Theorem 3.9.

Case (2): We have
TA+LC AP C"PAC ZAFNLE and n(%AﬁmLi> <" LATNLE
We have already seen in (3-14) that
TA+L gn(%AﬁmLQ = A'nrLY,

These together imply that in fact 7A + L = A* N L". But

Latqrt)

mA+L=(—A"NL").

b
So define A’ = %Aﬁ N LF, we have t(A’) = m. This implies that A’ ®7 Q is split and 7 (A’) = d(L).
Case (3): Similar to case (2).
Case (4): We have

A3 A Iatnrrct Las,
T T

Choose a Jordan splitting of A
A=AoBA_y.

Then we know rank(Ag) = 3, Ag =Ag,rank(A_j)=m—-3,A_; = %Aﬁ_l. By assumption there is a
basis {eq, e, e3} of Ag such that

lel, 162 S lA]:t N Lﬁ, l63 ¢ L.

T T T T

By changing {e;, e»} by an O linear combination of them, we can assume (e;, ¢;) = u; (i =1, 2) for
u; € (9;50 and (e;, e2) = 0. By modifying e3 using linear combinations of e, e; we can in fact assume
that under the basis {e1, e2, e3}, the form (-, - )|, is represented by the diagonal matrix diag{u1, us, u3}
with uy, us, uz € (9;0. This means that

(e3, L%) = (e3,€3)Op = Op = e3 € L.
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But %63 ¢ L¥, these together contradict our assumption (3-12). In conclusion, case (4) is not possible
under the assumption (3-12).
This finishes the proof of Theorem 3.9. |

3E. Proof of Theorem 3.10. Again it suffices to show the corresponding statements on k-points. By
Theorem 3.9, W(L) = V(A) is true if and only if A is the unique lattice in Vert(L) with #(A) = d(L).
As in the proof of Theorem 3.9, we can assume (3-12).

Lemma 3.12. Assume that one of the following conditions holds:
(1) neven = 3 or neyen =2 with L= @ Q split.
(2) noda = 2.

Then there is more than one A in Vert(L) such that t (A) = 0(L).

Proof. Fix a Jordan splitting of L as in (3-1). If nogg > 2 by Proposition 3.1, we can find a direct summand
H(i),i >2of L. If neyen > 3, scale the sub-Op-module L>» to be 72-modular to get a new lattice L' O L
such that L/, has rank bigger or equal to 3. Notice that 9(L’) = d(L). O’Meara [2000, Proposition 63:19]
showed that every quadratic space over a local field with dimension greater or equal to 5 is isotropic.
We apply this to the trace form of (-, -)[,, and conclude that there is a maximal element in L, that has
length zero. Hence there is an H (i), i > 2 which is a direct summand of L’2. Similarly if #eyen = 2 and
L-> ® Q is split, we can find a lattice L’ 2 L such that 9(L) = 0(L’) and a direct summand H (i) (i > 2)
of L’. In any case we can find a lattice L’ O L such that 9(L) = 0(L’) and

L'=L"®&H(a),

with a > 2. In particular Vert(L") C Vert(L).
Notice that 9(L") = 0(L"”) + 2. By Theorem 3.9, there is a vertex lattice A € Vert(L"”) such that
t(A) =0(L"). Let {e;, ex} be a basis of H(a) such that (e1, e;) = (e2, e2) =0 and (e;, e2) = 7?. Define

Ar = A@span{r e, w1 er}, Ay := ASspan{m er, w1 ley}).
Then
A:l1 = AP @span{r "t es}, Ag = AP @span{r ~*tle,, e1}.
This shows that 1 (A1) =7(A;) =0(L) and Ay, A, € Vert(L'), but A # A,. This proves the lemma. [

This proves the “only if” part of Theorem 3.10. To prove the converse, we start with a lemma.

Lemma 3.13. Suppose L = Ly® L1 & Ls(Jordan splitting). If A is a vertex lattice in Vert(L) such that
t(A) = (L), then Ly L' C A.

Proof. Suppose Lo @ L ¢ A. Let A" := A+ Lo@ L}. We have L} = Lo and 7L = L,. Then
LF=Ly® 1L ®LE, and
(A=A N(LoyOL1 & (Lz; @ Q).
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Using the above equation and the fact that A € Vert(L), one checks immediately that 7 A" C (A’ ). Since
A C A’ and A C A, we have (A))* € A’. Also A’ C L, so A’ € Vert(L). But t(A’) > t(A), which
contradicts the maximality of #(A) among vertex lattices in Vert(L). U
Now we assume conditions (1) and (2) of Theorem 3.10 hold. By Proposition 3.1, we have the following

three cases:

(1) L~ Ly®H(1)".

(2) L~Lo®H()'® (u(—mp)*) witha>1and u € (’);0.

(3) L~ Lo® H(1)' & (u1(—=m0)*) & (uz(—10)"), where uy, uy € OF , —ujuz ¢ Nmpp,(F/Fo) and

a, b are integers greater or equal to 1.

We need to prove that in each case there is a unique A € Vert(L) such that 1 (A) = 0d(L). Cases (1) follows

from Lemma 3.13 directly (in this case A hasto be Lo H (D)Y). Case (2) follows from Lemma 3.13 and
simple arguments. Now we prove (3). By Lemmas 3.13 and 3.3, it suffices to prove the statement for

L = (u1(—10)*) & (uz(—mo)?).

Let L = span{ey, ex} and T =diag{u(—mp)?, ur(—mo)P} is the gram matrix of {e|, e>}. Suppose
A = span{[e], e2]S} € Vert(L) where S € GLy(F)/ GL,(OF). Since L ®7 Q is nonsplit, we must have
AP = A. Then A" =[ey, e2]T~"S~! and

A=A & STIT7157 1 e GLy(OF) & 'STS € GLy(OF)
L C A & 'ST € My(Op).

Apply Proposition 3.1 and multiply S on the right by an element in GL,(OF) if necessary, we can assume

’STS:(”” 0):: T;.
0 un

7% 0
S:( 0 n_b) So,

then ' o7y So = Ty. Claim: Sy € GL(OF). Assume Sy = (%), then ' SyT; Sp = Ty implies that

y
w

Assume

UIXX + U227 = Uy
u1yx +uowz =0
1YY+ urww = us.

Ifz=0,then y=0and x, w € O;. Ifx=0,thenw=0and y,z € (’); as uy, Uy are units.
Now assume that xz # 0. Suppose x = xow¢ where e < 0, xo € Oy, then

xX — 1 = (=mp)* (xoXo — (—m0) ~°).

Since F is ramified over Fy,
Nmg; 5, (OF/0F) = (OF)?
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by class field theory. As xoxXo € Nmg,p, (OF/ (9;0) = (O;O)z, by Hensel’s lemma, xoxo — (—7mp) ¢ €
Nmp, 7, (05 /O%,). Then

u xx—1  (—mp)(xoxo — (—mp) ™)
2 = 0 0 0_ 0 € NmF/FO(O;/O;O),

ui Y4 ZZ

contradicts our assumption on —uu,. This show that e > 0 and x € O, then z € OF too.
Similarly u;yy + upww = uy implies y, w € Op if yw # 0. This proves the claim that Sy € GL>(OF).
In other words

A = span{m ey, 7 Pe,).

This proves the uniqueness of A and we finish the proof of Theorem 3.10. U

4. Unitary Shimura varieties

In this section we briefly review the definition of an integral model of unitary Shimura variety following
[Rapoport et al. 2021, Section 6]; see also [Rapoport et al. 2020; Cho 2018]. Let F be a CM field over
(Q with totally real subfield Fj of index 2 in it. Let d = [Fy : Q]. We denote by a +— a the nontrivial
automorphism of F/Fy. Define

Ytam = {finite places v of Fy | v ramifies in F}. 4-1)

In this paper we assume that #;,, is nonempty. We also make the assumption as in [Rapoport et al. 2021,
Section 6] that every v € ¥, is unramified over @ and does not divide 2.

Fix a totally imaginary element /A € F. Denote by ® F, (resp. @) the set of real (resp. complex)
embeddings of Fy (resp. F). Define a CM type of F by

O ={pePr|o(A)ev-1R0). (4-2)
We fix a distinguished element ¢y € ®. For ¢ € Homg(F, C), denote its complex conjugate by @.

4A. The Shimura datum. Define a function r : Homg(F, C) — Z>¢ by

1 if ¢ = ¢o;
pr>ry =40 if o € @, ¢ # @o;
n—rg ifo¢®.

Assume that W is a n dimensional F-vector space with a Hermitian form (-, - ) such that
sigWy, = (ry,rg), VYoed

where W, := W ®p , C and sig W,, is its signature with respect to (-, -). Let U(W) (resp. GU(W)) be
the unitary group (resp. general unitary group) of (W, (-, -)). Recall that for an Fy-algebra R, we have

GU(W)(R) ={g e GL(W ®F, R) | (gv, gw) =c(g)(v, w), Vv, w € W ®F, R}.
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Define the following groups.
7%=z ¢ Resr/o G, | Nmp) g (2) € Gy},
G =Resp,;0 UW),
G® := {g e Resp, ;o GUW) | c(g) € Gp). (4-3)

Notice that
Z°R) = {(zp) € (C)® | |zp] = |z |, Vo € D).

Define the Hodge map
hyo:C* = ZO9R), 2> (Z,...,2).

For each ¢ € ® choose a C-basis of W, such that (-, -) is given by the matrix diag(1,,, —1,,). Define
the Hodge map

houw) : C* = Resg o GUW)(R) = [ [ GUW,)
ped

by sending z to diag(z- 1,,, z - 1) for each ¢ component. Then there exists hga : C* — G2(R) such
that hgu(w) factors as

hGU(W) =io hG@

where i : G2(R) — Res Foy@ GU(W)(R) is the natural inclusion.
Define
G:=27" XG,y GY

where the maps from the factors on the right hand side to G,, are Nmr, r, and the similitude character
c(g) respectively. Notice that the map

G—Z9%G, (zgr @z '9 (4-4)
is an isomorphism. We define the Hodge map 4 by
hg:C* > G(R), 2> (hza(2), hga(2)).
Then (G, hg) is a Shimura datum whose reflex field E C Q is defined by
Aut(Q/E) = {o € Aut(Q) |0 0 ® = ®, 0*(r) =1). (4-5)

Remark 4.1. F always embeds into E via ¢y; [Rapoport et al. 2020, Remark 3.1]. Furthermore E = F
when F is Galois over Q or when F = FyK where K is an imaginary quadratic field over @ and @ is
induced from a CM type of K /Q. From now on we identify Fj as a subfield of E via ¢y.

For a small enough compact group K € G(A 1), we can define a Shimura variety § (G, h &)k which
has a canonical model over the Spec E. We refer to [Rapoport et al. 2021, Section 3] for the moduli
problem S (G, hg)k represents.
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4B. Integral model. In this subsection, we define the integral model for S (G, h&)k (as a Deligne—
Mumford stack) in terms of a moduli functor for a particular choice of W and K. We remark here that all
the results in this section is semiglobal in natural so we could instead describe our results on semiglobal
integral models defined as in [Rapoport et al. 2021, Section 4] which will allow a wider choices of W
and K. It takes only slight modifications to adjust our results to the semiglobal setting so we leave it to
the interested readers.

For a lattice A in W, we let A denote its dual with respect to the symplectic form trg /@(\/K_l( )
and AF denote its dual with respect to the Hermitian form (-, - ). Then we have

A =VAdIA? (4-6)

where 0 is the different ideal of F'/Q. From now on we assume that W contains a lattice A such that
AY = A. Define the compact subgroup K¢ C G(Ay) by

K:={geGAf) | g(AQRZ)=ARL). (4-7)
Also let K ;o be the unique maximal compact subgroup of Z2(A R
Kzo:=1{z € (Or ® )" | Nmp/5,(2) € 2} (4-8)
Define the compact subgroup
K =Kz xKg C G(Ay) (4-9)

under the isomorphism (4-4).
First we define an auxiliary moduli functor Mg over Spec Og. For a locally notherian Og-scheme S,
we define M (S) to be the groupoid of triples (Ag, tg, Ag) Where:

(1) Ag is an abelian scheme over S.

(2) t0:OF — End(Ay) is an Op-action satisfying the Kottwitz condition of signature ((0, 1)4c), namely
charpol(to(a) | Lie Ag) = H(T —¢(a)), VaeOf.
ped
(3) Ag is a principal polarization of Ay whose Rosati involution induces on O via (¢ the nontrivial
Galois automorphism of F/ Fy.

A morphism between two objects (Ao, o, Ag) and (A, 1, A) is a Op-linear isomorphism Ay — Aj that
pulls A back to A.

Since we assume ¥,y is nonempty, My is nonempty [Rapoport et al. 2021, Remark 3.7]. Then My is
a Deligne-Mumford stack, finite and étale over Spec O [Howard 2012, Proposition 3.1.2]. Moreover,
we choose a 1 dimensional F vector space Wy such that Wy has an O lattice Ag with a nondegenerate
alternating form (-, - )o satisfying:

(1) {ax, y)o=(x,ay)o forall a € O and x, y € Ay.
(2) The quadratic form x — (+/Ax, x)o is negative definite.
(3) The dual lattice A of Ag with respect to (-, -)g is Ao.
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Let (-, -)o be the unique Hermitian form on Wy such that trr/q («/K_l (-,)o)={(-,)o. Then (Wy, (-, -)og)
determines a certain similarity class & of Hermitian forms which in turn give us an open and closed
substack Mg of My; see [Rapoport et al. 2020, Lemma 3.4]. Define the F'-vector space

V = Homp(Wo, W) (4-10)
with the Hermitian form (-, - )y determined by (-, -) and (-, - )g via
(x(a), y(b)) =(x,y)v(a,b)y,Vx,y € V,Va, b e W,. 4-11)
The lattice
L :=Homp, (Ao, A) CV (4-12)

is a self dual lattice with respect to the Hermitian form (-, - )y.
We define the functor M on the category of locally notherian schemes over Spec Of as follows. For a
scheme § in this category, M(S) is the groupoid of tuples (Ayg, to, Ao, A, ¢, A) where:

e (Ao, Lo, Ao) is an object of Mg(S).
e A is an abelian scheme over S.

e 1: O — End(A) is an Op-action satisfying the Kottwitz condition of signature

(1, 7 = Dygp)» (0, m) @\ (430}

i.e., foralla € Op
charpol(1(a) | Lie A) = (T — go(a))(T — @o(a))"~" 1_[ (T —¢a)".
peP\{go}
e A:A— AV is a principal polarization whose associated Rosati involution induces on O via ¢ the

nontrivial Galois automorphism of F/Fy.

We assume further that the tuple (Ao, g, Ao, A, ¢, A) satisfies the sign condition, the Wedge condition and
the Eisenstein condition, all of which are defined with respect to the signature ((1, 7 — 1)y}, (0, 1) @\ {g))-

(H1) The sign condition. Let s be a geometric point of S and (Aq.s, to.s» A0.s» As, Ls, As) be the pull back
of (Ao, Lo, 1o, A, t, L) € M(S) to s. For every nonsplit place v of Fy, we impose

inVZ(AO,Sv Lo,s>» )\'O,‘cy Ag, ls, Ag) = inVU(V)' (4'13)

We need to explain the two factors. We refer to [Rapoport et al. 2020, Appedix A] for the definition of
inv) (Ao s, Lo.s, A0,s» As, Ls, As). For inv, (V), it is defined by

inv, (V) = (=1)"""Y2det(V,) € F,/Nmp, /5, , F

where det(V,) is the determinant of the Hermitian space V, :=V ®p, Fo,,. We call this the invariant of
V at v. We remark that when s has characteristic zero, the sign condition is equivalent to the condition
that there is an isometry

Homa, , (V(Ao,), V(A) =V @ A s (4-14)
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as Hermitian A y-vector spaces. Here V(AS) (resp. \A/(Ao,s)) is the rational Tate module of A (resp.
Ap). The space Homga . f(\A/(Ao, s)s V(AS)) is equipped with the Hermitian form [Kudla and Rapoport
2014, Section 2.3]

h(x,y) =2;" 0y¥ orox € Enda, , (V(Aoy) =Ar s (4-15)

where yY is the dual of y with respect to the Weil pairings on V(Ao,s) X \A/(A({s) and V(A,) x V(ASV).
Hence the sign condition can be seen as a generalization of (4-14). See [Rapoport et al. 2021, Remark 6.9]
for cases when the sign condition can be simplified.

The wedge condition and Eisenstein condition are only needed when S has nonempty special fibers in
certain characteristics. We temporarily fix a finite prime p of Q. Fix an embedding ¥ : Q@ — Q p- This
determines a p-adic place v of E. ¥ induces an identification

Homg(F, Q) => Homg(F, @p) o> Vog.
Let 7, (F) be the set of places of F over p. For each w € 7, (F), define
Hom,, (F, Q) := {¢ € Homg(F, Q) | ¥ o ¢ induces w}. (4-16)
Let F) be the maximal unramified extension of Q p In Fy. For ¢ € Homg, (FL, Q p), define
Hom,, y (F, Q) := {¢ € Hom,,(F, Q) | Do ¢ = ¥}. (4-17)

The definitions of Hom,, (F, Q) and Hom,, y (F, Q) depend on the choice of ¥ in general but the partition
of Homg (F, Q) into unions of Hom,, y (F, Q) does not [Rapoport et al. 2021, (5.4)].

We make a base change and assume that S is a scheme over Spec O, where Of ,, is the completion
of Of with respect to the v-adic topology. Then the OF action on A induces an action of

Or@72,= [] Orw

we¥),(F)
on Lie A. Hence we have a decomposition
LiedA= @ Lie,A. (4-18)
weY,(F)

For each w, the OF: -action on Lie,, A induces a decomposition
Lie, A = D Lie, y A. (4-19)
¥ eHomg, (FL,,Qp)
Here we make a further base change to Spec O where E, is the completion of the maximal unramified
extension of E, in Q e

(H2) The wedge condition. Assume that w is a finite place of F' that is ramified over Fy. We further
assume that the underlying place of w in Q is p and we make a base change so that § is a Spec Z ,-scheme.
The wedge condition is only needed when S has nonempty special fiber over Spec [F,. By our assumption,
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the underlying place v of Fj is unramified over Q. Hence F! = F , and Hom,, y (F, Q) = {oy, @y} for
all ¥ € Hom@p(F,L, Q p)- For every ¥ such that ry,, # rg,, decompose Lie A as in (4-18) and (4-19) and
impose the wedge condition of [Pappas 2000] (compare with Definition 2.3)

r@w+1 r¢w+1
/\ @ —gy(a)|Lieyy A)=0, /\ (a) =y (a)|Liey,y A) =0 (4-20)

for all a € OF. Here since ry,, # rg,, ¢y maps Fy into E,, so we can view ¢y (a) and ¢y (a) as sections
in the structure sheaf of the base scheme S.

(H3) The Eisenstein condition. Assume that w is a finite place of F whose underlying place v in Fp is
ramified over Q. By our assumption w is unramified over v. Again assume that the underlying place of
w in @ is p and we make a base change so that S is a Spec Z,-scheme. Decompose Lie A as in (4-18)
and (4-19). The Eisenstein condition is a set of conditions on Lie,, y A and is only needed when S has
nonempty special fiber over Spec [F,. We do not describe the condition in detail but instead refer to
[Rapoport et al. 2021, Section 5.2, case (1) and (2)].

Finally a morphism between two objects (Ao, to, Ao, A, ¢, A) and (Ag, ¢y, Ay, A, ', A') is a morphism
(Ao, to, ko) = (Af, Ly, Ap) in /\/lf)(S) together with an Op-linear isomorphism (A, ¢, A) — (A’,/, 1)
that pulls A back to A.

The following Proposition is a partial summarize of [Rapoport et al. 2021, Theorem 3.5, 4.4 and 6.7].

Proposition 4.2. M is a Deligne—Mumford stack flat over O, and
M xspec0 C= (G, hg)k-
Moreover we have:

(1) M is smooth of relative dimension n — 1 over the open subscheme of Spec O obtained by removing
the set Viam(E) of finite places v of E over Viam (see (4-1)). If n = 1, then M is finite étale over all
of Spec Ok.

(i) If n = 2, then the fiber of M over a place v € Vium(E) has only isolated singularities. If n > 3,
then blowing up these isolated points for all v € ¥am(E) yields a model M which has semistable
reduction, hence is regular, over the open subscheme of Spec O obtained by removing all places
V € Ytam(E) that are ramified over F. This model M? has a moduli interpretation by [Kramer 2003].

5. Special cycles on the basic locus of unitary Shimura varieties

5A. Definition of the special cycles. Let Herm,,(OF) be the set of m x m Hermitian matrices with values
in Of. Let Herm,,, (OF)s¢ (resp. Herm,, (OF)~0) be the subset of totally (i.e., for all archimedean places)
positive semidefinite (resp. definite) matrices of Herm,,(OF). We define special cycles as in [Kudla
and Rapoport 2014] and [Rapoport et al. 2021]. For a locally notherian scheme S over Spec Of and
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(Ao, to, o, A, t, A) € M(S), we have the finite rank locally free Or-module
L(Ag, A) := Homp, (A, A).
We can define a Hermitian form 2’ on L(A, A) by assigning for any x, y € L(Ag, A)
W (x,y)=15"0gp 0y  0rox) € OF. (5-1)

Remark 5.1. The local analog of A'( -, -) is denoted by X(-, -), see Section 3B. We use the notation
h'(-, ) here to be consistent with [Kudla and Rapoport 2014].

Definition 5.2. Let T € Herm,,(OF)>0. The special cycle Z(T) is the stack such that for any Op-
scheme S, Z(T)(S) is the groupoid of tuples (Ao, tg, Lo, A, ¢, A, Xx) where (Ao, to, o, A, t, L) € M(S)
and x = (x,...,x,) € L(Ag, A)™ such that

W (x,x) = (K (xi,x;)) =T.

Kudla and Rapoport [2014, Proposition 2.9] generalized to our case and shows that the natural map
Z(T) — M is finite and unramified.

5B. Support of the special cycles. Let v be a finite place of E with residue field k, of characteristic
p- Then v determines places wg of F and vy of Fy respectively. For (Ay, to, 2o, A, (, A) € M(k,), the
OF ®z Z ,-action induces a decomposition of the p-divisible group A[p*°] and its Dieudonné module

Alp™1=EP Alw™l,  M(A[p™]) = Mu(A) (5-2)
wl|p w|p

where w runs over the set of places of F over p and M,,(A) = M(A[w*]) for each w. Each A[w*°]
admits an Of,, action. We say that (Ao, to, Ao, A, ¢, A) is in the basic locus M}’ if each A[w™] is
isoclinic, i.e., the rational Deudonné module M,,(A) has constant slope for all w.

We assume from now on that 7 € Herm,, (OF)~o. Then we have the following generalization of [Kudla
and Rapoport 2014, Lemma 2.21].

Lemma 5.3. Assume that T € Herm,,(Op)~q. Then Z(T) is supported on
o
vV
where v runs over the set of finite places of E whose underlying place of Fy does not splitin F.

Proof. The proof is the same as that of [Rapoport et al. 2020, Lemma 8.7] which is a variant of the proof
of [Kudla and Rapoport 2014, Lemma 2.21]. O

For T € Herm,,(OF)~0, let V7 be the Hermitian F-vector space with gram matrix 7. Recall that we
define a Hermitian vector space V as in (4-10). Define Diff(7', V') as in (1-3) or equivalently

Diff(T, V) := {v is a finite place of Fy | inv, (V) # inv,(Vr)}. (5-3)
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Any v in Diff(7', V) is automatically nonsplit in F. Since T is totally positive definite and V has signature
((n—1, Dygy)» (n, 0)a\(¢))> by Hasse principal, Diff(7", V) is a finite set of odd cardinality. The following
result generalizes [Kudla and Rapoport 2014, Proposition 2.22]. It should be well-known to experts; see
[Li and Zhang 2022, Section 14.4].

Proposition 5.4. Assume T € Herm, (OF)~o:

(1) If |Diff(T, V)| = {vo} where v is a finite place of Fy, then Z(T) is supported on

U

ve¥ (vy)
where ¥ (vg) is the set of places of E over vy.

(2) Z(T) is empty if |Diff(T, V)| > 1.

Proof. We prove (1) first. By Lemma 5.3, we know that Z(T') is supported on the basic locus over finite
places of E. Let v be a finite place of E with residue field k, of characteristic p such that Z (T)(k,)
is nonempty. Then v determines a place vy of Fy which does not split in F. Let (Ag, tg, Ao, A, L, A) €
Z(T)(ky). By definition V7 carries the Hermitian form A'( -, -) in (5-1).

When v does not divide p, by its definition inv} (Ao, to, Ao, A, ¢, A) is the invariant at v of the Hermitian
form A(-, -) defined in (4-15) and is the same as inv, (V) by the sign condition. On the other hand,
the invariant at v of the Hermitian form A( -, -) is the same as inv,(V7) by [Kudla and Rapoport 2014,
Lemma 2.10].

Now assume v | p and is nonsplit and w is the place of F' above v. Since the component containing
(Ao, to, o, A, t, A) has nonempty generic fiber (this is implied for example by (5-10) below), [Rapoport
et al. 2020, Proposition A1] tells us that

inv) (Ao, to, Ao, A, t, A) =1inv, (V). (5-4)
On the other hand by [Rapoport et al. 2020, (A.8)], we know that
invy (Ao, o, Ao, A, t, 1) = sgn(ry,) invy (Ag, Lo, Ao, A, ¢, 1)

where by [Rapoport et al. 2020, (A.7)]

1 if v and v # vy,
Sgn(rv,v) = i P 7 v

—1 if v =y,

and inv, (Ag, L9, Ao, A, t, A) is the invariant of the Hermitian form on the Dieudonné module (see (5-2))

Hom g

w

@2, Wik, (Mu(A0) @ Q, My (A) ® Q).
By Lemma 3.6, Proposition 3.5 and their analogs at inert primes, we know that

inVU(A()? LO! )\'09 A? La )\’) = inVU(VT)'
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Hence we have

v, (V) = {IIIVU(VT) if v| p and v # vy,

—inv, (V) if v = vy.
In conclusion, if Z(T)(k,) is nonempty we must have
Diff(T, V) = {vp}.

This finishes the proof of the (1).

If z is a geometric point of characteristic zero in Z(T), then (4-14) implies that Diff(7T, V) = &. But
this is impossible by the signature assumption on V and Vr. Hence Z(T') has no geometric point of
characteristic zero and (2) follows from (1). O

5C. Uniformization of the basic locus and special cycles. We now fix a place v of E over wg of F and
Vo € Yam Oof Fy. Let Ev be the completion of the maximal unramified extension of E,. We also denote by
//\/l\f;‘ the completion of M Xgpec 0, Spec O £, along its basic locus M3 Xspeck, Spec ky.

Lemma 5.5. M’ (k) is nonempty.

Proof. The proof is a variant of that of [Kudla and Rapoport 2014, Lemma 5.1]. Let (Ao, to, o) € Mg (@] E“V)'
Also let (Aq, t1, A1) be defined similarly as (Ag, tg, Ag) except that we change the signature from (0, 1)¢
to ((1, 0) (g}, (0, D a\(gy))- Both abelian schemes have good reduction at v by the smoothness of M.
Define

(A, 1, 1)) 1= (Ao, t0, 20)" ' ® (A1, 11, ).

Then (Ao, to, o, A, 1, M) e MV (O 5,) Where M V" has the same definition as M except that in the sign
condition we replace V by some Hermitian space V' over F with the same signature as V.

From now on we base change to Spec k, and for simplicity denote the base change of (Ao, tg, Ao, A, t, A)
by the same notation. Then (A, to, Ao, A, t, A) € /\/ll‘f,’”. Define

A:=MNo((a/b),1,...,1) (5-5)

where a, b € Fy represent det(V) and det(V’) respectively. Since V and V' have the same the signature
over the archimedean places, a/b is totally positive, hence X is a quasipolarization. Notice that the Rosati
involution induced by A on F < End’(A) is the complex conjugation. By the definition of A and the
fact that (Ao, to, Ao, A, t, A') satisfies the sign condition (4-13) for V'’ we know that (Ao, tg, Ao, A, ¢, A)
satisfies the sign condition for V.

By the OF,-action on A, we can decompose the p-divisible group A[p°°] and the rational Dieudonné
module M (A[p°°]) of A[p*°] into

AlpX1=EP A™1,  MA[p™]) =P My(A) (5-6)
v|p vlp

where v runs over places of Fyy over p and M,(A) = M(A[v*™]) for each v. Let M;gl(A) be the relative
Dieudonné module of C (A[vg°]) where C is the functor in Theorem 2.6. Choose an O F.w,-lattice Afjf)l C
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M{;l(A) ®z Q satisfying the condition in Proposition 2.15. Such choice always exists by the nonemptiness
statement in Theorem 2.17 (iii). By Theorem 2.6, Aff;l determines a self dual lattice A,, € M,,(A) ®z Q.
For any other v # v dividing p, we can choose a self dual lattice A, C M, (A) ®z Q with respect to the
symplectic form induced by A in a similar manner. Choose a self dual lattice A” C VP(A) with respect
to the symplectic form on V?(A) induced by XA. These lattices determines an abelian variety (B, tp, Ap)

isogenic to (A, ¢, A) where Ap is a principal polarization. Then (Ao, to, Ao, B, t, Ap) € M}’ (k). O

By the lemma we can choose a framing object (Ag, (5, Ag, A%, 1°, 1) € M’ (IE,,). The p-divisible
group A°[ p®] of A° then carries an Op-action (°[ p°°] and a compatible polarization A°[ p*°] determined
by ¢? and A° respectively. Decompose A°[ p™°] as in (5-6) we get

(X, tx, Ax) = (A°[vg°1, CTugt T, ATvg D (5-7)

where 1°[vi°] is the OF y,-action determined by (°[p>] and A°[v;°] is the polarization of A°[v;°]
determined by A°[p™].

Let W’ be the n-dimensional Hermitian vector whose local invariants are the same as W except at vy
and ¢y where it has signature (0, n). Associate to W’ the group G’ 9 asin (4-3) where we associate G2
to W. Also define

V' :=Hompg(Wy, W) (5-8)

together with the naturally defined Hermitian form. Then define G’ := Z® xg, G’ @ Wwhich is an
inner form of G. Let A" be the Rapoport—Zink space of p-divisible groups with Op-actions and
compatible principal polarizations satisfying the Kottwitz condition, the wedge condition and the Eisen-
stein condition with respect to the signature ((1, 7 — 1)y}, (0, 7)o\ (¢,}), defined by the framing object
(A°[p®°], [ p*°], A°[p*°]). Then we have the following uniformization theorem.

Theorem 5.6. We have

N = Z@((I;Dp)/KZ@’p X (N'Qspf@ﬁwo SpfOj ) x 1_[ U(V)(Fo)/Kg.» (5-9)
VF#V)
where the product in the last factor is over all places of Fy over p not equal to vg and N = /\/'gw,;’i?)p =

Fw F Uy Fw P FUJ F LU, . . .o, . . . .
J\f(lﬁilg’ °. Here /\/(121?)' (resp. -/\[(1;211(; %Y is defined in Definition 2.8 using the framing objects
(X, tx, Ax) in (5-7) (resp. C,;v (X, 1x, Ax))). There is an isomorphism depending on the choice of base

point (A9, 1§, A5, A%, 1, 12) € M (k,),
©: G'(@\N' x GAD)/KP? = M. (5-10)

Proof. Using exactly the same proof of [Rapoport et al. 2020, Lemma 8.16], we know that for v # vy
above p, we have

Fo/Qp ~
N Z UV (Fo,) /K -
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As a corollary we know that

Fy /@ =
N =Z8@)) /K70, x N 3Ly Rsprog, SPEOg) x [T UW)(Fou)/Kwe  (5-11)
vF#£V
Then (5-10) is a special case of [Rapoport and Zink 1996, Theorem 6.30]. By Theorem 2.10, we can also
replace ./\/gwr‘ji?)” above by Ng“,‘l’ﬁ(;”" O

Theorem 5.7. Assume that T € Herm,,(Of)~ with Diff(T, V) = {vg} where vo € ¥iam (1-2). Assume that
v is not over 2 and is unramified over Q. Then Z(T );eq is equidimensional of dimension %D(LUU) where
L, is any Hermitian lattice over OF ,,, whose gram matrix is T and 0(L,,) is defined as in Theorem 3.9.
Proof. The proof resembles that of [Kudla and Rapoport 2014, Proposition 11.2]. By Proposition 5.4,
Z(T) is supported on the basic locus over v for those finite places v of E that induces vgy. Fix such a v
and let wy be the place of F above vy. Choose a framing object (Ag, ¢35, Ay, A%, 1, A%) € M} (k) which
determines a supersingular formal OF ,,,-module (X, tx, Ax) as in (5-7).
Define V' as in (5-8) and G’ := U(V’). By Proposition 5.4, we know that

V' =V

as Hermitian spaces. In particular, V, =V, as a Hermitian space for all finite places v # vo of Fy. We
can thus think of
o YU
LY =L ®0F0 OF?)

(see (4-12) for the definition of L) as a lattice in V/(Ap 7)- Its stabilizer in G’ Ag P is K & On the
other hand, by Proposition 3.5 we have the following identification.

V,, = Homo,, (Y,X)® Q= Homo,, (C;, (V). Ci, (X) @ Q =V.

Let Z/(\T)U be the closure of Z(T') Xgspec 0, Spec O 3 in ﬂff Then by Theorem 5.6 and the fact that
G = Z2 x Res Fo/Q G’, we have (see [Kudla and Rapoport 2014, Proposition 6.3])

Z(T), = (ZB@\Z®(Af)/K 70) X | | ] zw.
g€G/ (Fo\G'(AY) 1)/K¢ gjjgg%)n

where Z(x) is the special cycle of NV, gugi?;vo defined in Definition 3.4 and

QUT)={xe(V)'|(x,x)=T}).

Here we think of V'’ as a subset of both V and V’ (A}% f). The theorem is now a consequence of
Theorem 3.9. U
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Hybrid subconvexity bounds for twists of
GL(3) x GL(2) L-functions.

Bingrong Huang and Zhao Xu

We prove hybrid subconvexity bounds for GL(3) x GL(2) L-functions twisted by a primitive Dirichlet
character modulo M (prime) in the M- and 7-aspects. We also improve hybrid subconvexity bounds for
twists of GL(3) L-functions in the M- and t-aspects.

1. Introduction

The subconvexity problem of automorphic L-functions on the critical line is one of the central problems
in number theory. In general, let C denote the analytic conductor of the relevant L-function; see, e.g.,
Iwaniec and Kowalski [2004, Section 5.1]), then one hopes to obtain a subconvexity bound C 1/4=3 for
some 6 > 0 on the critical line. Subconvexity bounds have many very important applications such as the
equidistribution problems; see, e.g., Michel and Venkatesh [2010].

For the GL(1) case, i.e., the Riemann zeta function and Dirichlet L-functions, subconvexity bounds
have been known for a long time thanks to Weyl [1921] and Burgess [1963]. In the last decades, many
cases of GL(2) L-functions have been treated; see Michel and Venkatesh [2010]. In the last ten years,
people have made progress on GL(3) L-functions; see [Blomer 2012; Li 2011; Munshi 2015a; 2015b;
2022; Sharma 2022]. In this paper, we extend the techniques in [Lin and Sun 2021; Munshi 2022; Sharma
2022] to prove, for the first time, hybrid subconvexity bounds for GL(3) x GL(2) L-functions twisted by
a primitive Dirichlet character modulo M (prime), which reach the best known bounds in the M- and
t-aspects simultaneously. Our method also improves hybrid subconvexity bounds for twists of GL(3)
L-functions due to Huang [2021a] and Lin [2021].

Let = be a Hecke—Maass cusp form of type (vy, v») for SL(3, Z) with the normalized Fourier coefficients
A(m, n). The L-function of 7 is defined as

Lis,m) =Y A pets) > 1.

nS

n>1
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Let f be a Hecke-Maass cusp form with the spectral parameter ¢, for SL(2, Z), with the normalized
Fourier coefficients A s (n). The L-function of f is defined by

LG, f):Z’\f;f”), Re(s) > 1.

s
n>1

Let x be a primitive Dirichlet character modulo M. The GL(3) x GL(2) x GL(1) Rankin—Selberg
L-function is defined as

2
L(s,m X fxyx)= Z Z Alm, )y (n)x (m n)’ Re(s) > 1.

(m?n)*

m>1n>1

These L-functions have analytic continuation to the whole complex plane. In this paper, we consider the
L-values at the point % + it with ¢ € R. The Phragmén—Lindel6f principle and the functional equation
imply the convexity bounds

L(3+it,m x f x x) K .0 (M(L+]t]))>/>F,

for any ¢ > 0. It is known that the Riemann hypothesis for L(s, 7 x f x x) implies the Lindel6f hypothesis,
ie., L(% +it, T X f X X) L, fe (M(1+41t]))*. For M = 1, the first subconvex exponent in z-aspect was
obtained by Munshi [2022]. Recently, Lin and Sun [2021] proved that

L(3+it, 7w x f) Kn pe (14 [t])>27/20%¢,
For t = 0 and prime M, Sharma [2022] proved that
L(%,n X f x X) Lo M3/2-1/16+e

In the context of L-functions, obtaining hybrid bounds that perfectly combine the two aspects is a difficult
problem; see [Blomer and Harcos 2008; Fan and Sun 2022; Heath-Brown 1978; Lin 2021; Huang 2021c;
Petrow and Young 2020; 2023]. Our main result in this paper is the following hybrid subconvexity bounds.

Theorem 1.1. With the notation as above. Let t € R and M be prime. Then we have
L(% +lt, T % f % X) <<71,f,€ M3/2—l/1()+8(1 + |t|)3/2_3/20+8.

Remark 1.2. Below we will carry out the proof under the assumption ¢ > M?¢ for some small ¢ > 0. For
the case r < M?, one can extend the method of Sharma [2022] to prove L(% +it, T x f X X) L., fe
M?3/2=1/16+¢ with polynomial dependence on ¢. For the case t < —M?, the same result follows from the
case t > M? by the functional equation.

Remark 1.3. Let 7, x and ¢ be the same as above and f be a weight k Hecke modular form for SL(2, Z).
The same hybrid subconvexity bounds for L(% +it, T X f X X) can be proved by our method. The only
thing need to be changed is the GL(2) Voronoi summation formula.
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Note that by the Hecke relation of the Fourier coefficients (see [Goldfeld 2006, Theorem 6.4.11]), we

have
AL mAL = Y A(d, %)

d|(m,n)

Hence we have

2
Lis,mx 0’ =YY" Alm, ”()nigz)))‘(m " Re(s) > 1.
m>1n>1

where 7(n) =), \» | is the divisor function which is the coefficient of the Eisenstein series for SL(2, Z).
The subconvexity bounds for L(% +it, T X X) follow from bounds for L(% +it,m X f X X) with f
being a GL(2) Eisenstein series.

Theorem 1.4. With the notation as above. Let t € R and M be prime. Then we have
L(1/2+it, 7w X x) Ko MI/ATV3ZTE(L  [p])3/473/404e,

Remark 1.5. The only difference in the proofs of Theorem 1.4 and Theorem 1.1 is that we need to use
the Voronoi summation formula for 7 (n) instead of those for Fourier coefficients of a GL(2) cusp form.
This will give us another zero frequency contribution in the dual sum. This contribution will not have any
effect on the final result. Indeed, in the generic case, the weight function for the sum of t(n) is oscillating.
By integration by parts, we can show its contribution is negligibly small.

Theorem 1.4 improves the hybrid subconvexity bounds for twists of GL(3) L-functions due to Huang
[2021a] and Lin [2021], and also reaches the best known bounds in the M- and z-aspects simultaneously;
see Sharma [2022] and Aggarwal [2021]. Recall that under the same assumptions Lin [2021] proved that

L(% +it, 7w x X) Lre M1+ |£]))3/4-1/36+¢

One may give a quick comparison with Lin’s work [2021]. Actually, we have a different structure from
Lin’s paper. Theorem 1.4 can be viewed as a subconvexity result for GL(3) x GL(2) x GL(1) L-functions,
where the GL(2)-item is the Eisenstein series. Lin’s work is to consider the L(§ +it, 7 x x) directly.!

Heath-Brown [1978] proved the first hybrid subconvexity bounds for Dirichlet L-functions by extending
the Burgess method and van der Corput method to give good estimates for hybrid sums " x (n)n'’.
Recently, Petrow and Young [2020; 2023] proved the Weyl bound in both aspects by estimating moments
of L-functions. For the GL(2) case, Blomer and Harcos [2008] proved the first hybrid subconvexity
bounds in the M- and ¢-aspects by using moments of L-functions. Recently, Fan and Sun [2022] improved
the bounds by using a delta method. Our method can also provide hybrid subconvexity bounds in the
GL(1) and GL(2) settings, but are weaker than the best known results.

The basic observation is that the subconvexity bounds for GL(3) x GL(2) x GL(1) L-functions in
individual M -aspect or ¢-aspect were proved by applying the Duke—Friedlander—Iwaniec delta method

IKiral, Kuan and Lesesvre [Kiral et al. 2022] further improved subconvexity bounds for twisted GL(3) L-functions under the
restriction M < 8/7.
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to separate oscillatory factors. This suggests to us that in order to prove a hybrid subconvexity bound
one may use the same method as the starting point. This philosophy may allow us to make progress in
other hybrid settings; see [Huang 2021c]. However, technically speaking, to estimate the complicated
sums (e.g., (3-1) below) is much more difficult. We have to take care of both aspects carefully. It is worth
mentioning that, as in [Aggarwal 2021; Huang 2021b; Lin and Sun 2021], we drop the conductor-lowering
trick which was used in Munshi [2015a] for the #-aspect, but we still use the conductor-lowering trick for
the M-aspect as in Munshi [2015b] and Sharma [2022].

1A. Sketch of the proof. We give a brief sketch of the proof. By the approximate functional equation
and some standard analysis, we need to get

Z A(r, n))uf(n)x(n)n_” < N1/2+8M3/2_1/16l‘3/2_3/20,
n~N

where N <« (Mt)3+5/r2, r << MY33/10 and (r, M) = 1 (see Proposition 3.1). We will apply the Duke—
Friedlander-Iwaniec delta method with moduli ¢ < Q (see Lemma 2.6). For simplicity let us focus
on the generic case, i.e., N = Mt3, r =1 and ¢ ~ Q = (LN/MK)'/? for some parameters L and
K <« t'=¢ which will be chosen later. After applying the Duke—Friedlander—Iwaniec delta method and
the conductor-lowering trick for the M-aspect by Munshi (see Sharma [2022]), the main object of study

is given by
ZNL bmodM amodquLN q qQ
g, ZM) 1
‘,,,ZNK“"%)“"’)@(W)mffe(;;;g)dx,

By using the Ramanujan conjecture on average, trivially estimating at this stage gives O(LN?). So we
want to save LN plus a “little more” in the above sum. Note that here we don’t need the conductor-lowing
trick for the r-aspect as observed in [Aggarwal 2021; Huang 2021b; Lin and Sun 2021]. In fact, the
x-integral above plays the same role as the v-integral in Munshi [2015a].

We apply the Voronoi summation formulas to both n and m sums. For the n sum, by the GL(3) Voronoi,

we get essentially

Ay n
M ——=S((aM +bq),ny; gM)¥, | —— |,
q Z} o S(@M +bg). ni g M) x(q3M3>
)=
for certain weight function W, depending on x. The conductor in the above ny-sum is K>M?>Q?3, and the
length is about LN. Hence the dual length becomes 1, =< K3M3Q3/(LN) = L>?N?/Q3. By Lemma 4.1,

the current bound for this dual sum is QM - (QM)'/? . (LN /(M 0?))3/%. So we save (LN)'/*/(MK)3/*.
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In the GL(2) Voronoi, the dual sum becomes essentially

N _ ' méaM + (b —u)q) +( mN
Mgt (X) 2 X(uz)zkf(m)e(i Mq )H (M2q2>

u mod M m>1
uz#b mod M

for certain weight function H %, The conductor in the m-sum is ZZQZM 2 so the dual length becomes
m =< t>?Q>M?/N = LMt*/K. By Lemma 2.4 and the square root cancellation in the « sum, the trivial
bound for this dual sum is (N/QM) - (M'2Q'/2/N/4) . 12 Q> M?/N)3/* . (1/t'/?). Hence we save
NY2KY2 /(L2 M1/%t). By the stationary phase method, we save K '/? from the x-integral. We also save
0'/? in the a sum and M'/? in the b sum. Hence in total we have saved

(LN)Y/4  N'2K1/2 Kl/le/zMuz:ﬁ

(MK)¥% L'/2M12; Mt

Hence we still need to save LMt plus a “little more”. Generally we arrive at
NBM2 1 A(l, o) A r(m)
X BN b2 L
M’LQ DA DX@S Y PEIE ) 273 ) g ¢
tel q~0Q ny=<L2N?/Q3 2 m=<M2Q22/N

for certain character sum C and integral transform 7 (see (4-11)).
Next applying the Cauchy inequality we arrive at

:

l’lzxLzNz/Q3 lel mXMzQZIZ/N

2) 172

where we seek to save L Mt plus extra. Opening the absolute value square we apply the Poisson summation

formula on the sum over n;. For the zero frequency we save (LOQM 2Q%t?/N)'/2. This gives a bound of
size N3/4M3/4K3/4/L1/4 We save enough in the zero frequency if K < ¢ and L > 1.

For the non-zero frequencies, the conductor is of size Q?M K, hence the length of the dual sum is
0((Q2MK/(L2N2/Q3))1/2) = O(L1/4N1/4/(M3/4K3/4)). In the integral transform we save K /4 and
the character sums save (Q>M'/2)1/2 = QM'/*. Hence in total in the non-zero frequencies we save
(M3AK34 LYVANYYYK 4 QMY/4, This gives a bound of size NY/4QLY4Mt = N34 L34 M2t /K12,
We save enough in the non-zero frequencies if L < M'/3 and K > ¢!/2. We also have different bounds from
other cases. In fact, the best choice is L = M '/ and K = t*/> which gives O (N /248 pg3/2=1/1643/2=3/20)
as claimed.

1B. Plan for this paper. The rest of this paper is organized as follows. In Section 2, we introduce
some notation and present some lemmas that we will need later. The approximate functional equation
allows us to reduce the subconvexity problem to estimating certain convolution sums. In Section 3,
we apply the delta method to the convolution sums. In Section 4, we apply the Voronoi summation
formulas and estimate the integral transforms by the stationary phase method. In Section 5, we apply
the Cauchy—Schwarz inequality and Poisson summation formula, and then analyze the integrals. Then
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we deal with character sums and the zero frequency contribution in Section 6. In Section 7, we give the
contribution from non zero frequencies. Finally, in Section 8, we balance parameters optimally and prove
Proposition 3.1 which leads to Theorem 1.1.

Notation. Throughout the paper, ¢ is an arbitrarily small positive number; all of them may be different at

each occurrence. By a smooth dyadic subdivision of a sum ) _, A(n), we will mean

n>1

M ZA(n)V(%),

(V,N) n=1

()

(V.N)

where

with V being a smooth function supported on [1, 2] and satisfying V) (x) « j 1. The weight functions
U, V, W may also change at each occurrence. As usual, e(x) = ¢>™* and n ~ N means N <n < 2N.

2. Preliminaries

2A. Automorphic forms. Let f be a Hecke-Maass cusp form with the spectral parameter ¢ ¢ for SL(2, Z),
with the normalized Fourier coefficients A y(n). Let 6, be the bound toward to the Ramanujan conjecture
and we have 6, < 67—4 due to Kim and Sarnak [2003]. It is well known that, by the Rankin—Selberg theory,
one has

> ) <y N. 2-1)

n<N

Let = be a Hecke—Maass cusp form of type (vy, vp) for SL(3, Z) with the normalized Fourier coefficients
A(r, n). Similarly, Rankin—Selberg theory gives

> 1A <x N. (2-2)
r2n<N
We record the Hecke relation
r n
A(r,n) = DAl =, 1)A(1, =
(rn)= Y ud (d ) ( d)
d|(r,n)

which follows from the Mdbius inversion and [Goldfeld 2006, Theorem 6.4.11]. Hence we have the
individual bounds

A(r,n) < (rn)®Te, (2-3)

where 65 < % is the bound toward to the Ramanujan conjecture on GL(3); see [Kim 2003]. So we have

YA Y Y IAG ) < Y AG )] Y AL << PN (24

n~N ny|r*n~N/n; ny|re n~N/n|
(n,r)=1 (n,r)=1
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and

YA Y Y A e < Y 1A D ) AL m)P PPN (2-5)

n~N ny|r*n~N/n ny|re n~N/n|
(n,r)=1 (n,r)=1

Here we have used (2-2) and the fact ) _, | oo d—° «rf, foro > 0.

2B. L-functions. The Rankin—Selberg L-function L(s, w X f X x) has the following functional equation

A, T X X)) =€xxfxy A —s,7xfxX),
where

3 .
s—oaj it
A , — M3S —3s F J f L ,
(s, T x fxx) b4 |||| (—2 (s, Tt x fxx)
J:] +
is the completed L-function and €5 5 s« 18 the root number. Here «; are the Langlands parameters of 7,

and 7 is the contragredient representation of . By [Iwaniec and Kowalski 2004, Section 5.2], we can
obtain the approximate functional equation which leads us to the following result.

Lemma 2.1. We have

L. . IS(N)| _A
Lb4itmx fxx) <M+ D) sup =+ (Mt + 1),
NL(M(|t|+1))3+e VN
where

2
SNy =2 ) A, ”))‘f(”)X(Vzn)(rzn)_ilV<%),

r>1 n>1

with some compactly supported smooth function V such that supp V C [1,2] and V) « i L

We first estimate the contribution from large values of ». By (2-1) and (2-5) we have

2

r=M3(|t|+1)3/10

2
3 A A ) x () (P (%)

n>1

1/2 1/2
< 3 ( > |A<r,n>|2) ( > |)\f(’l)|2)
M'3(|t|+1)¥10<r /N =N /r? n=<N/r?

N

93+8_

< ) a2
MYVE (] + 1310 <r </ N

<N Z ,—3/2—¢
MYB(Jt+1)30<r /N
& Nl/2M3/2—1/16(|l,| + 1)3/2—3/20+8’ (2_6)

for N < (M(|t| + 1))>*¢. The contribution from those terms to L(% +it,m X fx X) is bounded by
M3/2_1/16+8(|t| 4 1)3/2—3/20+8‘

Therefore, combining this together with Lemma 2.1, we prove the following lemma.
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Lemma 2.2. We have

1 S(r, N
L(%—i—it, T X fx x) <t Z - sup —I ( ) + M3/271/1643/2=3/20+e
: P N2 NN
r<M1/843/10
(r,M)=1

where

S, N):= Z A(r, n))\f(n)x(n)nitV(%).

n>1
2C. Summation formulas. We first recall the Poisson summation formula over an arithmetic progression.
Lemma 2.3. Let B € Z and c € Z>,. For a Schwartz function f : R — C, we have
1 Na nf
Yo fm=-)" f(—)e(—),
c c c
neZ neZ
n=f mod ¢
where f(y) = fIR f(x)e(—xy) dx is the Fourier transform of f.
Proof. See, e.g., [Iwaniec and Kowalski 2004, (4.24)]. O

We recall the Voronoi summation formula for SL(2, Z). Let g be a smooth compactly supported
function on (0, c0).

Lemma 2.4. With the notation as above. Then we have

N a N
s S T N

n>1 + n>1 q
where
TN A e 4 7 _
H) = s /O $(6) (Jair, (4 /¥E) — T_giy, (4 /78)) . (2-8)
and
H™(y) = 4e; cosh(nty) /0 9(6) Koy, (4 /78) d. (2-9)

Fory > T*?, we have

ds + 0(T™%) (2-10)

00 J
H+ _ _1/4/ —1/4 Cje(zvyg)'i‘d.je(_z\/yg)
=y ; 8(5)& JE . )

for some constant J = J(A) and

H™(y) <0 v 4 (2-11)

Proof. See, e.g., [Lin and Sun 2021, Section 3.1]. O
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Notice that (2-10) and (2-11) are only valid for y >> T*. So we also need the facts which state that, for
y >0, k>0 and Rev = 0, one has (see [Kowalski et al. 2002, Lemma C.2])
1
k (k)
y Jv ()’) <<k,v (1 +y)1/2v
e 7 (1+|logy|)
L+

We now recall the Voronoi summation formula for SL(3, Z). Let ¥ be a smooth compactly supported

(2-12)
YK () <iw

function on (0, c0), and let ¥ (s) := fo ¥ (x)x® dx/x be its Mellin transform. For o > 154, we define
1 ~
UE(7) = v ( )(ﬂ32)_sV3i(S)llf(1 —s)ds, (2-13)
with ; \
£, C((s+aj)/2) 1 C((1+s+aj;)/2) )
no ="y tillte s —apn 1

j=1
where «; are the Langlands parameters of 7 as above. Note that changing v (y) to ¥ (y/N) for a positive
real number N has the effect of changing W (z) to W (zN). The Voronoi formula on GL(3) was first
proved by Miller and Schmid [2006]. The present version is due to Goldfeld and Li [2006] with slightly
renormalized variables; see Blomer [2012, Lemma 3].

Lemma 2.5. Letc,d,d € Z withc #0, (¢,d) =1, and dd = 1 (mod c). Then we have

P Alnz, ny) ¢ niny
ZA(m n)e( )1//(11) Z Z Z nin, ( d. o 1)wi(03m>’

n=1 + ny|cmny=1

where S(a, b; ¢) .= Z*d(c) e((ad + bc?)/c) is the classical Kloosterman sum.

2D. The delta method. There are several oscillatory factors contributing to the convolution sums. Our
method is based on separating these oscillations using the circle method. In the present situation we will
use a version of the delta method of Duke, Friedlander and Iwaniec. More specifically we will use the
expansion (20.157) given in [Iwaniec and Kowalski 2004, Section 20.5]. Let § : Z — {0, 1} be defined by

1 ifn=0;

5(n) = { e

0 otherwise.
We seek a Fourier expansion which matches with 4 (n).
Lemma 2.6. Let Q be a large positive number. Then we have

nx
3(n) = Z Z 8@, x)e( 5 ) dv. (2-15)
1<q<Q a mod ¢ R 4

where g(q, x) is a weight function satisfying that

A
glg,x)=1+ 0(% (% + |x|> ) g(g,x) K |x|_A, forany A > 1, (2-16)
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and

aj L _ )
578(@ ) < |x|7/ min(lx| Lo/plog, j>1. (2-17)

Here the x on the sum indicates that the sum over a is restricted by the condition (a, q) = 1.
Proof. See [Huang 2021b, Lemma 15] and [Iwaniec and Kowalski 2004, Section 20.5]. O

In applications of (2-15), we can first restrict to |x| < Q°. If ¢ > Q'~¢, then by (2-17) we get
%g(q,x) L Qfx|™/, forany j > 1.If g < Q'7¢ and 0% < |x| < QF, then by (2-17) we also have
%g(q,x) &« QFf|x|™/, for any j > 1. Finally, if ¢ < Q'~° and |x| < Q~¢, then by (2-16), we can
replace g(g, x) by 1 with a negligible error term. So in all cases, we can view g(g, x) as a nice weight
function.

We remark that there is no restrictions on Q, so we can choose Q to be any large positive number. Recall
that in Sharma [2022] and Lin and Sun [2021], the authors took Q to be (NL/M)'/? and (N /t*/3)1/2,
respectively. This motivates us to choose Q = (NL/MK)'/2. As we will see, after balancing finally, we
can take L = M'/* and K = t*/3 optimally, which coincides with Sharma [2022] and Lin and Sun [2021].

2E. Oscillatory integrals. Let F be an index set and X = X7 : F — R>; be a functionof T € 7. A
family of {wr}7er of smooth functions supported on a product of dyadic intervals in [R{‘io is called X-inert
if for each j = (ji, ..., ja) eZiO we have

(J15-esJi

—Jj1——Jd | J1 Jd Ja)
sup sup Xy lxy xS wy X1, - x| <Ky 1

We will use the following stationary phase lemma several times.

Lemma 2.7. Suppose w = wr(t) is a family of X-inert functions, with compact support on [Z,2Z], so
that w (1) < (Z/X)~7. Also suppose that ¢ is smooth and satisfies ') < Y | Z7 for some Y /X*> R > 1
and all t in the support of w. Let

w .
I = / w(t)e'?® dr.
—o0

() If |9’ (t)| > Y/ Z for all t in the support of w, then I <4 ZR™ for A arbitrarily large.

(i) If |¢" ()| > Y/ Z? for all t in the support of w, and there exists ty € R such that ¢'(to) = 0 (note that

to is necessarily unique), then
£i$ (1) |
I = —=Fr(to) + Oa(ZR™"),
¢" (1)

where Fr is a family of X-inert functions (depending on A) supported on ty < Z.

Proof. See [Blomer et al. 2013, Section 8] and [Kiral et al. 2019, Lemma 3.1]. O
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3. Reduction

Now we start to prove Theorem 1.1. We assume ¢ > M?. Recall that, Lemma 2.2, we are considering
S(r, N) with N <« (M1)3+¢/r?, r < M'/8¢3/19 and (r, M) = 1. We will prove the following proposition.

Proposition 3.1. We have
S(r. N) < NV/2+e pg3/2-1/16;3/2-3/20

for N < (Mt)3*¢/r2 r < M'V363/10 and (r, M) = 1.

Let £ be the set of primes in [L,2L]. Assume M ¢ [L,2L]. For £ € £ and n > 1, by the Hecke
relation, we have

AL OA@r, n)=A@r, €n)+ 8¢, A(r/L,n) + 8¢, A(rt, n/t).
By the prime number theorem for L (s, w X 7) we have

=Y AL OP > L.
tel
We have

1 R _i n
S(r, N) = = ; A1, 0) ; A(r, )AL, O (n)x (n)n fv<ﬁ>

= Sl(N) + SQ(N) +S3(N),
where

1 I .
S1(N) = I+ Z A(l,0) Z A(r, n@)kf(n)x(n)n”V(%),

el n>1

1 _— —it n
S:N) =7 ;A“’ 0) ;amrm/e, ) (n)x (n)n v(ﬁ),
and -

S3(N) = Li ;Zz AL D) Z; SenACrL, n/mf(n)x(n)n—”V<%>.

We only consider S;(N), since the same method works for the other two sums and will give better
bounds as the lengths of those sums are smaller. Actually, in S>, since £ | r, only 7(r) £’s contribute; in
S3, since £ | n, the length of the n-sum is of size N/L. As the structures of sums in S, and S3 are the
same as in 7, we can get better bounds than S;.

Now we apply (1/M) Yy 1o m €((n —m€)b/M) to detect the condition M | (n — m¥), and then use
the delta method, obtaining

—m)b
Sl(N)— ZA(l E)— Z ZA(;» n)W( )Zkf(m))((m)m zIV( ) ((”l An;) )
lel bmodMn>l
1 Z Z <(n mZ)a)/ @ <(n mz)x)dx
MqQ

l<q<Q a mod ¢
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Rearranging the order of the sums and integrals we get

S1(N) = ZA(l e)— Z Z fg(q x)—

tel b modM 1<¢=<Q a mod g
ZA( (n(bq—l—a))W(i)e( nx )
-~ Mgq ENJ) \pqQ
‘ _it ((—mt(bg +a) m —mlx
2 hsmmm e< Mg )V<N>6(MqQ)dx'

Inserting a smooth partition of unity for the x-integral and a dyadic partition for the g-sum, we get

SIN) KN sup  sup Y [SE(N. X, R)|[+ 0@,
B X« IKRKQ 1<j<3

for any large constant A > 0 and some large constant B > 0 depending on A, where S (N, X, R),
SliZ(N X, R) and S 3(N, X, R) denote the terms with (b, M) =1, M | b and (g, £M) > 1, respectively.
More precisely, we have

SEV X R = X AGD [ 5 Y L v ()

tel b mod M q~R a mod g
(g.eM)=1

n(aM +bq) n nx
T (MG (7 )G

ST hpmyxme M)mnv ﬂ)e(—mﬂx)dx .

m>1

SE(N, X, R) = ZA(I 3)/—— Z Z 2(q, x)U( )

a mod g

@. £M> 1

e (% )w( e (ng)

n>1

. Z )\f(m)x(m)e<_m£a>m_”V(ﬁ>e<_mex) dx,
‘ q N MqQ

m=>1

and

SE(N, X, R) = ZA(I E)/ Z > Z g(q, x)U( )

lel q~R a mod ¢
(q IM)>1

T (i) (o)

n>1

—ml(a+bq)\ _,; —mt
-Z)\f(m)x(m)e<%)m V(%)e(Mn;éC)dx.

m>1
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Note that in Sli1 (N, X, R) and Sliz(N, X, R), we have made a change of variable a — aM. Here U is
a fixed compactly supported 1-inert function with supp U C (0, o). We will only give details for the
treatment of Sﬁ (N, X, R), since the same method works for Sliz(N, X, R) and ng (N, X, R) and will
give a better upper bound. More precisely, in § 1i2 (N, X, R), we do not have the b-sum. In Sljg (N, X, R),
we have the condition (¢, £M) > 1. In fact, we should have the following cases:

(i) b=0mod M and g = ¢/¢’ with j > 1 and (¢’, ¢M) = 1.
(i) b=0 mod M and g = M*q’ with k > 1 and (¢, {M) = 1.
(iii) »=0 mod M and g = ¢/ M*q’ with j, k> 1 and (¢’, £M) = 1.
(iv) (b, M)=1and g = ¢/q’ with j > 1 and (¢', €M) = 1.
(v) (b,M)=1and g =M*q' withk >1and (¢’, (M) =1.
(vi) (b, M)=1and g = ¢ M*q’ with j, k> 1and (¢’, (M) =1.

4. Applying Voronoi

We first apply the Voronoi summation formula (see Lemma 2.5) to the sum over n in Sfcl (N, X, R),
getting

ZA(r,n)e(n(bq—i_aM))W(i)e( nx )
qgM LN MqQ

n>1
> A(ny, ny) n’n;
1,12 —
=qM ) ) ZWﬂr(aMMq),mnz;qu/nn\IJ;g“("”(q;W), @é-1)

m==xln;|gMrny=1

where W€ (7) is defined as in Lemma 2.5 with ¥ (y) replaced by W (y/¢N)e(xy/Mq Q).

Lemma 4.1. (i) If zNL > t°, then V' (z) is negligibly small unless sgn(x) = —sgn(n;) and
Ne(—mx)/(MqQ) = (zN€)'/3, in which case we have

2(zMgq Q)‘/2> <z‘/2(MqQ)3/2
(—n1x)1/2 NE(—mx)3/?

where W is a certain compactly supported 1-inert function depending on A.
(i) I[fzNL < t° and (NLX)/(MRQ) > t°, then W™ (2) < 174,
(i) IfzNL < t* and (NLX)/(MRQ) < t°, then W™ (2) < 1°.

WE (2) = (ZNE)”ze(m ) +0a™),

Proof. See [Huang 2021b, 5.3]. O
In the last case, by taking o = % and making a change of variable, we get

x¢NE&E

/R(n3z€N)_”y3i(l/2+ir)/o W(s)e<m)g—l/2—”dg dr.

Vi) = (zEN)1/22n5/2
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We can truncate t at T < #® with a negligibly small error by repeated integration by parts for the &-integral
above. That is, we have

WEQR) = @UN)PWE () + 0™, (4-2)
where

£,(2) = ! / (3¢ N) " Ty (1/2+n)f W(g)e<xm5)gl/2”dgdz
e 27572 Jyj<ie MqQ '

The contribution from the error to Sli1 (N, X, R) is also negligibly small. Note that the function W;fZ (2)

satisfies that _
J .
37 Wi () <177 (4-3)

Now we consider the m-sum. By

o _ X ) _ um¥
x(m) = XOx(me) = 2= u mXOdex(u)e(—M )
one has

_; —ml(bg +aM) m —mix
A () x Gy (—)v(_)( )
E Mgq N MqQ
(R
f( ) 2 N MqQ

(5, ol e =)

u mod M
u#b mod M

=¥+ 2,

say. From now on, we only deal with the terms involving X, since the treatment of ¥, is similar and in
fact simpler. With the help of Lemma 2.4, we obtain

B N1t _ ml(aM + (b —u)q)\ , . mN
= 0D > X(uz)zz,\f(m)e<i Ma >H <M2q2), (4-4)

u mod M + m>1
u#b mod M

where H¥ is defined as in Lemma 2.4 with g(&) replaced by V (£)é~""e(—NExE/MqQ).
Lemma 4.2. If z < t°, then H*(2) is negligible unless t < (N£X)/(Mq Q) and x < 0.
Proof. If 7 < t¢, then, in view of (2-8) and (2-9), we may regard H*(z) as

Y _tlogE  Niexk )
() = /0 V(S)e( = MqQ>Jf(zé>ds, 4-5)

where Jy(z) = (—m/sin(rwity))(Joir, (470 \/7) — J 201, (47/2)) or J;(2) = 4e s cosh(mwty) Ko, (471 ./2).
Then, by partial integration together with (2-12), Z; (z) is negligible unless x <O and (NLX)/(MRQ) <t.
O
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If mN/M?q* > t°, then, in view of (2-11), H~(mN/M?q?) is negligible. For the term in (4-4)
involving H™, with the help of (2-10), we may replace it by

N34t rr(m) (ml(aM + (b—u)q)
Gy, o, 100§ (M)

u mod M m=tlm=>1
u#b

/ §1/4V(g)e<_tlog$ 2/m NEXE)dS. 4-6)
R 2 Mg MqgQ
Note that we have £ < L, |x| < X and ¢ < R. By Lemma 4.1 and Lemma 4.2 and according to the size of
(NLx)/(MqQ), (n3naNE)/(g>M>r) and (mN)/(M?*q?), we can reduce S;(N, X, R) to the following
three cases:
NLX  (n’myNL\'? mN

Case a. MRO = ( 1;3]2‘/[% ) > 1°, R > te.

In this case, we insert (4-1) and (4-4) into (3-1) and use Lemma 4.1(i) and (4-6), so that it is sufficient
to estimate

N5/4 it

“GOMPLOr I/ZZA(l Ox@)e? Z ) Z Yz

bmodM g~R a mod g u mod M
(q.£M)=1 u#b

Ay(m) LaM + (b —u)q) A(ny, n2)
TR X ¥ A

m=>1 n.m=lnilgMr,,

l

-S(r(aM+bq),mnz;qu/m)fs”“V<as>e(—"”°gS thvag)
2w Mg

Nexg | 2inQ)” 023y \ (—mix
’/Rg("’x)‘e(_MqQJr "M (- mrx))lﬂ)W<r1/2<—mx>3ﬂw)U( X )dXdS’ @7

where Ng = N2L?X3r/ Q3. Let x = —n; Xv. Then the resulting x-integral becomes

2 1/2 3/2(n25,)1/2
—mX/e(mNm”+n12(”1”2Q) )g(q,—va)Uw)W(M)dv. (4-8)
R

MqQ Mq(rXv)!/? rl/2(Xv)3/2N¢
Let
NEeXEv 2(n 2, Q)12
h(v) =m X
MqQ Mq(er)
Then
NeX 2 172 3(n2 12
W)= X8 O s gy 20RO s (4.9)
"Mq0 Mq(rX)'/2 2Mq(rX)'/?

Note that the solution of /'(vp) = 0is vo = (n3n2)'/3Q/(r'/3(N€£)?*X) < 1, and

3(ninyN g3
riB3Mqg

" 3 (mimaQ)'? 3n (ninaNg)'?
h (v()) _— - .- - -

h =
(v)=m 22 MgrXvw) 2~ 202 r'PMq
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By the argument below Lemma 2.6, we can think g(g, x) as a nice function which satisfies

3/ .
——28(g,x) < Q" |x[™/, (4-10)
ax/
up to a negligible error. Here & is a small positive number such that #°/ Q%% > t*/2. Then, by applying
Lemma 2.7, we have (4-8) is equal to

ri/ogm)'?x < 3(nny N L&)/

. Q32(ntny)'/?
(n3ny N LE)L/6 r13Mgq

r12(Xvg)32N ¢

)g(q,—vao)U(vo)W< )—i—O(t_A),

where U is a certain compactly supported 1-inert function depending on A. We may assume (n;, M) =1,
since otherwise we have M | n; which leads to a simpler case. Hence, by letting

Q¥ (ntny)"/2 )

__ &—5/12 _ = -1~
V(E)=¢ V(&)g(q, mXUO)u(UO)W(rl/z(Xv0)3/2N£

at the cost of a negligible error, we can rewrite (4-7) as

N13/12-it 1 |
/3 _
/3 Z AL Ox )t Z 732

tel

ZYM3/2
T(x)M3/2LQr oyt
(q.tM)=1
A(ny, na) Ayg(m)
DY 1/3 Z S D g Cmongna, £ ) Ta(m, i na €oq). (4-11)
mom=+1ni|gr n, m=>1
”1
where
t 3(ninaNeg)'/3 2 /mNE
) ) ,ga - V __1 d N
Ta(m,ny,nz, £, q) /R (S)e< 5 10g8E +m Mg = £
and

Cim,ny,ny, €, q)= Z Z S(r(@aM +bq), nina, gMr/ny)

b mod M a mod ¢
Z )_((u)e(mﬁ(aM+(b—u)q)>' 4-12)

u mod M Mq
u#b

By partial integration, one can truncate the m-sum at
m <« max{t*R*M?*/N, NL*X?/0?}.

We have

* _ ~ aniny

Com,ni,ny, &)=y f(a,mﬁ,q)S(a,mﬁ,q)e(m ) (4-13)
qMr

o mod gMr/n;

* 7° h+mb—u
S(a,m,q) = Z Z )_((u)e<q (n‘ab‘;/[m(b M))>’

b mod M u mod M
u#b

where
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and
flamagy= > dulg/d).
dlq
nie=—m (mod d)
NLX n2nyNL\ '3
Case b. = (22 =t —— K15
MRQ R3M3r M?2R2

In this case, we replace H *(2) by Z(z) as defined in (4-5). Hence, we are led to estimate

N3/2—it

T(X)M2LQr1/? - ZA(I RHCESD MDY 5/22 2. X

bmodM g~R a mod g u mod M
(q,£M)=1 u#b

Ay(m) LaM+ (b—u)q) Any, ny)
SR Y A

m=>1 m==l1 nllqunz,\No/n 2

- mN it
- S(r(aM +bq), mna; qu/nl)/Rs—”“V@)Jf(qui)e(—’ z‘ngq)

Nexs 2(nn, )12 032 (n2ny) V2 i
'/Rg("’x)e<_MqQ+'“Mq((—mrx»lﬂ)W<r1/2(—mx>3/2w)U( X )d“lg'

By doing a similar treatment as in Case a, one can equate the above with (up to a negligible error and

another term with M | n;)

N4/3—itX 1
———— ) A, )3 —
omLgr 2 A 0x® ;R ¢’
(g.tM)=1
A(ny, na) Ay(m)
Sy Z Y T n’;w COm, ny,n2, €, Q) Tp(m. ny,na, £, q),  (4-14)
nm=+1ni|gr " nszO/n% M mz

where C is defined as in (4-12) and

2 13
To(m.n1,na, 0, q) = fs VY (£)J ( Ng) <_L10gg+,,lw) de.  (4-15)

M?q? 2 ri/3Mgq
C 2 ——— LN « 1%, NLX L 1t mN > 18
ase c. e , — .
R3M3 MRQ M2R2

Since (NLX)/(MRQ) « t?, we first deal with the &-integral in (4-6). Making a change of variable
£ ~» £2, we have

B Nexg? tlog& 2v/mN
_ 1/2 2 _ _
%(m,e,cn—z/Rs V(E )e( MqQ)e( —+m M s>ds

Let

tlogé& 2+/mN

hE)=— - +m Mg §.
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Then we have

t 2/mN t .
h(E)=—— ., e =—, hWWE xt, j>2.
©=—c+m=y © = €)=t j=
Note that
t >>t1—8
1+ (NLX/MRQ)? '

Hence, by Lemma 2.7, the integral is negligibly small unless m N /(M?R?) =< t and 1, = 1, in which case
we have the stationary phase point £y =tMq /(2w ~/mN) and

To(m. b, q) = — ( L jog M4 )v <th>+0(t_A)
m, €, q)=——e|l ——log ———— | Vi o | — ,
¢ 1 1172 s g 2mes/mN e vmN

where V, ¢ is a t°-inert function.
Together with (4-1) and (4-6), we have S (N, X, R) is equal to (up to a negligibly small error term

and another term with u = b)

—ZA(M)/ Z 3 Zg(qx)U( )qMZ 3

teL My moin @ Tk amodg m=£lnilqMr
(q,tM)=1
o A(ny, n2) n nsz n2n2
1,12 sgn(n1)
XI]WS( ( M—i-bQ) n]nZaqu/n])( 3M’3 ) WXK ( 3M3r>
ny=
N3/A—it Lr(m) (mlaM + (b—u)q)
M4 (%) Y Xwo f1/4 ( M )
q umO(})M m>1 1
u

1 t 1 tMq v tMgq d
-——e| ——1o X.
t1/2 Tt 2mes/mN e vmN
We assume (n1, M) = 1, since otherwise we have M | n; which leads to a simpler case. Rearranging

the sums, inserting a dyadic partition for the n,-sum, and estimating the x-integral trivially, the above is
bounded by

N¢ sup sup|S (N, X, R, Ny)|,
1Ny (R3M3r/LN)te x<X
where
NS/4X A(ny,n) _
+ 1,12 1/2
SN, X, R, No) = MPLOr 1 1/2 Z Z Z S ZA(l OHx0)¢
n= :i:ln|<an2vN0/n n, lel
1 Ap(m) sanen) { 13N2 tMq
. Z S — = Cm,ny,na, €, q)W.5, Vil — ),
2+42it Z ml/4—it 3 3 X /AT
q~R q meZMZzZ/N Mr mN
nilqr
(g.eM)=1

and C is defined as in (4-12).
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5. Applying Cauchy and Poisson

5A. Case a. In this subsection, we assume Case a. Write

g =q1q2 Wwithq|(rn)*> and (g2, rn;) =1,

then we have

13/12+¢ y

N 1 |A( )
(411)<<M2LQ 1/3 Z Z 1/3 Z 30 Z %

nm=tlni<Rr " (1 /(nr, )l rn)> 41 ny=<No/n? ny

_ 1 A g (m)
) Z 1/3 _ AN
‘ A(l, &) x(6)e E 372 E .y
tel a~Riqt 92 m«max(r2R2M2/N,NL2X2/ 02}
(l,q1)=1 (g2, rn1M)=1

: C(m’ nla n25 Ea q1q2)Ja(m, nl’ nZa K’ qqu) .

Now we use the Cauchy—Schwarz inequality and (2-5) to get

N3/4+e x1/2 , 1 0
3
< M2LA3Q1/2p1/2 ) 281121) S, Z m Z 3/2SZ (-1
n.p=+1 Mi<max{t?R*M?/N,NL>X>/ 0%} , « Ry (n1/(1.r )l 91
where
Q4
- 1 A r(m) 2
= ) Z ATOXO? " =5 > f1/4 Cm,ny,n2, €, q1g2) Ja(m,ny, n2, £, q142)
nzf\N()/n @2~R/q q2 m~M

! (Z ) (q2,rn1EM)=1

Opening the absolute square, we get

Q<) W( )ZZA(I OXOAL, ) x () eeH'?

ny>1 el el
' ,q)=1
DD A S U U
' ml/4 m'1/4 (42‘] )32
m~M, m'~M; 9@2~R/q1 ¢5~R/q

(g2,0)= l(q =1
(q295.rmi M)=1

-C(m,ny,ny, €, q1q2) Ja(m, ny, n2, £, q1q2)C(m’, ny, na, €, q1q5) Ja(m', ny, na, £, q145),
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where W is supported on [1, 2] and satisfies W) (x) <« 1. We apply the Poisson summation formula on
ny, getting

N
Q < (EII/ZWZZ'A“ DAL Y S rpmlirgom)]

teL teL My m'~M
Y Y Y em)liaml,

(el ,q1)=1
@~R/q1 g)~R/q1 n2=1
(g2,0)=1 (g},0)=1

(q2g5.rn1M)=1

where

* * ﬁ
=Y ) ( 3 mw(%@”)))

b mod Mb’ mod M “u mod M
u#b

2 /2@/ b —u
> xwhe( ELEZON (S S ddnaasdnaa/a)

u' mod M dlq1q2d" | q1¢}
u'£b 2
* * nlozbqfqz2 — nlo/b/qlzqéz
> > e 7 ’ (5-2)
a (mod Mrqiq2/n1) o' (mod Mrqiq5/ny)
gy@—qr0'=—mna(Mrqiq2q5/n1)
njoe=—mé(d)
no'=—m't'(d")

and

N
onw ) dw

Ja(n2) = f W (w)Za(Now, m, q2)La(Now, m’, g)e (—,—
R q1929,Mnyr

with

¢ 3(wNeg)' 3 2y/mN§
La(w,n,q) = | V o &
(W, n, q2) /R (S)e( 7 ogé + rB3Mqiqs 2 Mqiq> :

5A1. (NLX)/(MRQ) < t'=¢. We first consider Z(Now, m, ¢»). Let

(5-3)

t 3(NowN Lg)'/3 2/mNE
=——1I0 .
(&) =—5—logé+m Maar T M
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There exists a stationary phase point &, if and only if m =< t>M?R?/N and 1, = 1, in which case &, can
be written as £y + &1 4+ &, + - - - with
. eMies (N,
ArimN nC ’
4an1/3€4/3 _ E
3 0 T
S . 287128211)2/3 5/3 _ B_2
2 2712 0 T2

Bw!'/3\! B\’
Elzfi(t,C)<m ; )<<(7), i >3,

where B = 3(NgN&)'3/(r'PMgiq2) < NLX/(MRQ), C = 2/mN/(Mqiq>) and fi(t,C) < 1 is
a function. Recall that V(§) = £~>/12V(&)g(g, —m Xvo)U (v0) W (Q/2(n3n2)'/? [ (r'/2 (X vo)3/* N ¥)),
vo = (nn2)!3Q/(r'3(Neg)*3X) < 1 and (4-10). So it is easy to check the conditions in Lemma 2.7.
By using this lemma together with the Taylor expansion, Z, (Now, m, q») is essentially reduced to

§1=—m

3
ke ”e(Bw 31(C) + Bw P ga(C) + 0('3' )) (5-4)

where g1(C) = nlééﬁ =mt*3/(rC)*? <1 and g,(C) = —471/(9t)$2/3 & 1/t. To estimate J,(ny), we

use the strategy in [Lin and Sun 2021, Lemma 4.3] and [Munshi 2022, Lemma 5] to get the following
result.

Lemma5.1. Let Ny = Q?Rn1/(NLX?q1)t® and N5=1*(NLn/(M?Rt*q1)+R*Q*Mn, /(N>L*X3q1)).
Assume (NLX)/(MRQ) < t'7¢:

(i) We have Ja(ny) <t~ unless no < Na, in which case one has

Ja (5-5)
(ii) If N5 < ny < N», we have
3/2401/2,,1/2
RQ3 MV n
tl—aNLx3/2q11/2n;/2

Ja(n2) K (5-6)

(i) If g2 =q5, we have Jo(0) Kt~ unless tm'—€'m <t*(M{N*L3X?/(M*R*Q*t*)+ MM RQ /(N X)).
Proof. Let w = u3. Then we may equate the w-integral in J, with
Nonau® B3
/ W e( U2 (Bgy(C) ~ B'g1(C)u+ (B2(C) — Bga(C)u* + O (7)) a
1929, Mnyr t

where B =3(NoN)'3/(r'3Mq1q}), C' =2/m'N /(Mq14}). Applying integration by parts, the above
integral is < =4 if np > N,, which gives the first result in (i). The second result in (i) is obvious, since
we may save /2 in both Z,(Now, m, q2) and Z,(Now, m’, q}) according to (5-4).
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It is easy to see that

1/3 B3
BE, B
B%g,(C) — B?g,(C") < fws” B'E)'| « |Bg1(C) = B'g1(CHIt ™%, (5-7)

where we have used &) = (t/(xC")* =< 1and B, B < (NLX)/(MRQ) <« t'~¢. Therefore, if N, K
ny < Ny, the u-integral is O (t~*) unless |Bg;(C) — B'g1(C")| < Nona/(q192g5Mnyr). By the second
derivative test and (5-4), we get (5-6).

For ny =0 and ¢» = ¢}, we may rewrite the above u-integral as

B3
/ w(u3)u2e((3g1(0) — B'g1(C)u+ (B¢2(C) — B?g2(C)u’ + 0 (t—z)) du.
R

Notice that

Bgi(C) _ B'gi1(C) . Bgi1(0)

— B’ — '\1/3 N1/3
(mle)l/f}_ (m@’)l/?’ and Bg1(C) Bgl(C)—(m,e)m((mE) (me)/7).

So by partial integration and (5-7), the u-integral is O (t~*) unless

(M]L)1/3le

(m/fz)‘/3—<mﬂ)‘/3<<< +1> =

This actually proves the result in (iii). |

5A2. (NLX)/(MRQ) > t'7¢. Tt is easy to see that R < N'T*LX/(MtQ). We have the following
Lemma 5.2.

Lemma 5.2. Let N, be defined as in Lemma 5.1. Then, if (NLX)/(MRQ) > t'=¢, one has the following
estimates:

(1) Ifny > Na, we have Jo(n2) < N4

(2) If ny K Ny, we have
o RQ
Ja(ny) K m
Proof. The first result can be done by applying integration by parts with respect to the w-integral. For

ny < N, we can use the arguments as in [Munshi 2022, Lemma 1] to see

W (w)|Za (N, 2, q2)|*d RO
. (W) Zg(Now, 1, £, q2)|” dw K NI—LX’
which implies (ii). O

Remark 5.3. In the case of (NLX)/(MRQ) > t'*%, we remark that one may replace it by a more
explicit version like Lemma 5.1. However, the present result is enough for our purpose.



Hybrid subconvexity bounds for twists of GL(3) x GL(2) L-functions. 1737

5B. Case b. After a similar treatment, and noting that m <« M?>R?t® /N, we have

I+e x1/2

1

65 1/2

SR M312LAB3 QY 2r1/2 Z Slzlpz Z " Z 2% 69
m=+1 MIKIM R IN) i« Rr - (ny /(n1, 7))l In5° ql

where
N0q4 2/3
W< 4ZZ|A<1 DALY D hpmlagm)l Y >0 D 1€m)13p(m).
niM, teL el m~M m'~M, @~R/q1 ¢4~R/q) n2>1
e q=1 (@2,0=1 (g}.0)=1
(q295,mM)=1

with €(n,) defined as in (5-2) and

R _—— Nonow
Jp(n2) = | Ww)Zp(Now, m, q2)Lp(Now, m’, gj))e| ——————— | dw,
R q1929,Mnyr

mNE& fy - 3(wNeg)!/3 0t
[ — 0 —_—
M2q? ‘\"or B n r'B3Mqiq>

Ib(w,n,qz)=A§1/4V(§)]]ﬁ(

By the exactly treatment, we have the following lemma.

Lemma 5.4. The results in Lemma 5.2 hold when replacing 34 by Jp.

5C. Case c. After a similar treatment, we have

N/4X 1 |A(ny, no)|
:t 9
SuN, X, R, No) = —=——75 M32LQr1 /2 ¢ 1/2 Z Z Z _12 Z 172

m=t1m<Rr (n /() 1q1 | e D ongme 2

PIEIRIGIICI ype

teL o~Rlg 2
(q2,€Mrny)=1
)\.f(m) sgn(n1) n2n2 tMgq
> S Cm nng, £ )W Vel —=)|.
m1/A—it 3M3r [
m=RZM?t2/N q mN

By the Cauchy—Schwarz inequality and (2-5) we have

" N5/4+8X 1 1/2
ST1(N, X, R, No) K WII/Z Z Z ny Z o — 82, (5-9)
m==x1n<Rr (n1/ (1, )lgi|rnp)> 11

where
_ 1 Ap(m)
1/2 f
)R IEURFIGTICIED DINP D SR e
ny=<No/n? teL @2~R/q 2 m=<RZM?t2/N
(q2,4Mrny)=1
2 2
ning tMq
-C(m,ny,ny, £, ngn(m) 1 Vol ——=
(s 2 6 4) or )\ Unn
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Opening the square we get

Q< LY 100l > Lz )3 Mni?/qzﬂ
2

tel @~R/q1 q m=R2M?2t2/N

(g2.4Mrnp)=1
1 |Ar(m)|
!/
-ZlA(l,Z)l Z 2 Z m/1/4

veLl @~R/q 2 m'<R2M?2/N
(g5.¢'Mrn)=1

’

2
niny
: E W(N )C(m,nl,nz,ﬁ,q)C(m’,nl,nz,ﬁ’,q’)
0

ny>1

where W(n%nz /Nop) is a smooth compactly supported function which contains the weight function

W (020, /(@M)W (0303 /(g3 M3r)). Note that by (4-3) we have

kY (n%nz) .
—Ww Ljtny’,  j=0.
an; No

By the Poisson summation formula modulo Mrq1g2q5/n; we get

4 Ar1/2
oo LN Sy Y
my R RMi teL ©~R/q1  m=<R*M?*12/N
(g2,£Mrn;)=1
D IAQLO Y ST )PP Y 1€m)|[3e (),
vel a~R/q1  m'<R>M?t2/N ny€Z
(qé,Z/Mrnl)zl

where €(n,) is defined as in (5-2) and

- n% n%u uny Nono&
Jena) =L | W[ )e[ ——F—)du= | WE)e[ ———"—)dt.
No Jr No Mrqi92q,/n1 R Mrqi192q;,m1

By repeated integration by parts we have

t=4 if ny > (MrR?ny)/(q1 No)te,

e : 2 & (5_10)
t if no K (MrR"ny)/(q1No)t®.

jc (”2) < {

6. The zero frequency

In this section we estimate the contribution from the terms with n, = 0. Denote the contribution of
this part to Q. by Qo, where * € {a, b, ¢}. Note that ¢j&@ — g2’ = 0 (mod Mgaq}). So we have
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7 = (qha, Mqxq5) = (q2a’, Mq2q5) = qa, and hence o = o’. We have

* * 220 (h—u) ! 200 (P — 117
€(0) =84y’ Z Z ( Z )_((M)e<mqﬁﬂ(/lb u)))( Z X(u’)e( m'q fw(b u)))

b (mod M)’ (mod M) “u (mod M) u' (mod M)
u#b u'#b'

. s
SN ddutgrangray Y e M4 ’““bq)

M
dlg d|q o (mod Mrq/n)
nje=—mt(d)
nia=—m't'(d")

6A. Casea: t* K (LNX)/(MRQ) K t1-e,

6A1. M| (mf—m'¢"). Denote the contribution of this part to £y by £2o;. Moreover, the a-sum depends
on either b = b’ (mod M) or b # b’ (mod M). The character sum becomes

C0) < M[E YD " dd’ > L+1ef1) ") dd > 1

dlgdlq o (mod rq/ny) dlgd|q o (mod rq/ny)
nia=—mt (mod d) nijae=—mt (mod d)
nyae=—m't (mod d) nje=—m't (mod d)
LM+ D D (d, dVrgSw.ay | me—moy, (6-1)
dlgd|q
where
2 ! 4291 /
* _ mq“L(b —u) m'q?l'(b—u’)
¢ = wyx el ———= Jel —————= ),
=Y Y Y s ™D T
b (mod M) u (mod M) u’ (mod M)
u#b u'#b
and

* N 20(h — 1201 (h — 1/
g=>" X X X z<u>x<u/>e(%”“))e(—%b”)),

b (mod M) b (mod M) u (mod M)y’ (mod M)
b'#£b (mod M)  u#b u' £’

Since M | (m€ —m'¢’), similar to [Sharma 2022, (6.3)], we have square root cancellation in the sum over
u and u’, and hence we obtain

¢ <« M? and ¢ <M
Hence

¢0) « M? Z Z(d, dVrq8ua.an | me—me-
dlgdlq

Note that (M, (d,d’)) =1 and

JA(L, )AL, ) (m)h p(m")] < JACL O ()] + AL, £ 5 (m) .



1740 Bingrong Huang and Zhao Xu
By Lemma 5.1, we have

XYY RO Y JAMOPY pmhHP Y Y 130)]
L v mo om l m’ v m

Md,d")| (mt/—m’e)

F AW O I mlF YD 30
4 m L m

M(d,d’) | (m&'—m't)
LM, ((LNX)/(MRQ1))*+ LM (MRQ)/(LNX) n 1)1
.

(6-2)

NeLM
< 1( Md.d)

Hence we have

NoM? L2/3q13< Z quLMl(LMl(LNX/MRQt)2+LM1(MRQ/LNX)+q>1)

M2 R M t

Qo K N°¢

@2~R/q1 dlq
(q2,rn)=1d'|q

NoM3 L*3g? LM{(LNX/MRQt)*>*+LM;(MRQ/LNX) R
0 qerLM1< 1( /MRQt)*+LM{(MRQ/ )+—>.

n%Mll/z R2 Mt t

<K N¢

By using No = N2L*>X3r/Q? and M| < t?R>M? /N, we get

r2N3/2L11/3Rq12M4X3 L3NX2 MZRZQtZ Tl
ni Q3 MRQ? N2X ’

Hence, the contribution from £2¢; to (5-1) is

Qo K N°¢

N3/4+£x1/2

03
M2LA3 Q12172 Z m

< 77
n<RMr (1 /(ny,r)lgi|rmp> 1191

1 I"2N3/2L11/3RM4X3 1/2
Q3
L3NX2 MZRZQIZ o 1/2
MRQ? N2X

Ne 1/2N3/2L1/2R1/2X2 L3/2N1/2X MRQI/ZI .
KN 02 M2RI20 TN
Recall Q0 = (NL/MK)I/Z. Thus, by X < t® and R < Q, we arrive at
272 3/271/2
M1/2Q3 03/2
N34 374 g3/ 6-3)

6A2. M{ (m€ — m'¢’). Denote the contribution of this part to o by Q. In this case, we also have
g2 =¢qj and o =a’. So we can estimate the character as in (6-1). Since M )((mf —m’'¢’), the nondegeneracy
holds for the variables b, u, u’ in ¢} and ¢/ and hence we have

¢, < M¥? and ¢ <« M2
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Thus we get

q2
cO <My} dd’[ 7 d,]aw,d/)umef_m/@. (6-4)
dlqi92d" | q192

As in (6-2), by Lemma 5.1, we have

LM (LNX/MRQt)>+LM MRQ/LNX N 1) 1

;ZZ;Q(O)I < NSLMl( @) -

¢ m

d,d)| (mt'—m’L)

Hence, similar to the estimate for ©2¢;, we have

8r2N3/2L“/3Rq12M7/2X3 L3NX2 M3R2Qf2
Qo KN +1).

n% 03 RQ? NZX
Hence, similar to the estimate for (6-3), the contribution from ¢, to (5-1) is

A1 /2 g 374

N3

6B. Casea: (LNX)/(MR Q) > t'~¢. By the same argument as in the Section 6A and Lemma 5.2 we

have
NoM?3 L*3g} LM, MRQ
Q Noe—omo — ——— LM
PN AR 2 2 ralMi| =g )Ty
1 @~R/q1 dlgq
(q2.rn)=14d’ | q
NOM5/2 L2/3 3 RQ
+ N°¢ W Z quLMl(LMl-i-q)m
@2~R/q1 dlq
(q2,rn)=1d" | q
NO L2/3q3 RQ
¢ L™ qy 52
<N Ml/z 5 Z rqLM (LM, M>* +4 M)—NLX
9@2~R/q
(g2,rn1)=1
6r2N3/2Mq12L11/3X3 NL3M5/2X2 3
<N 73 ) + RM" ).
niQ 0

Here we have used Nog = N?L>X3r/Q? and M| <« (NL?X?/Q?)N?. Therefore, the contribution from
Qo to (5-1) is

N3/Atex1/2 . 1 F2N32M L3 X3 FNL3MO/2X2 3 1/2
< ) af > +RM
M2LA3Q1/2p1/2 1/2 03 02

n<RMr  (n1/(ny,r)lgi|Grn> 1191
N3/2L1/2X2 N1/2L3/2M5/4X
M3/2Q? < 0

< Nérl/2 +R1/2M3/2>.
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Note that we have R < NLX /(M Qt'~¢) now. By this and inserting Q = (NL/MK)'/?, one can bound
the above by
N3/4p3/4 K574

e . 1/2771/27 1/2 2 45/4 1-3/2 e 1/2
LK N°r'/“N'/“L'7*“M>’’"K>“+ N°r (/a2

(6-6)

6C. Caseb: (LNX)/(MR Q) < t. By the same argument as in the Section 6A and Lemma 5.4 we have

NoM3 L*3q} LM1 MRQ
Qo< N LT S S g (B g
/2 4
niM, R @~R/q dlq NLX
(q2,rn))=1d'|q

N0M5/2 L2/3 4 MRQ
+ N¢ M”Z —7 > quLMl(LMl—i-q)m
@2~R/q1 dlq
(q2.rn)=1d'|q
No L*Pq} 12 MRQ
Ne— LrRLM,"* (LM, M*"* + RM?)——
< n? R (LM INLX
By No = N2L?>X3r/ Q% and M| <« (M?*R?/N)t® we obtain
1 N2L2X3 MRQ L*g} MR M?R?
Qo <« NF— RL LM?——— 4+ RM?
SN NIX R o N1/2< +
r2N1/2M2q13L8/3x2 LM9/2R2 3
< N°¢ 5 + RM" .
nyQ? N
Thus, the contribution from 2 to (5-8) is
NIitex1/2 1 AN2p0p218/3%2 /L MO2R? 172
< >oapo Y ! +RM?
MS2LAB Q212 1 172 0? N

m<KRMr (n1/(n1.0)lqi|rnyy> 191
N3/4L1/2M3/4RX3/2 . N5/4R1/2x3/2
Nér /2—3/2
Q32 0
By Q = (NL/MK)'/? again and noting that R < (NLX)/(M Qt), we deduce that the above is dominated
by

< Nérll2

P N3/4M1/2K

L1/241/2 (6-7)

5/4
<< N€r1/2N1/2L1/4MKT+N€r1

6D. Casec: (LNX)/(MR Q) « t°. By the same argument as in the Section 6A and (5-10) we have
(taking M| =< R*M?t*/N)

NoM? Lq? NoM>/% Lg?
& —11 e 1
S0 <N 22 RY > quLMl( +q) N 212 R > D ralM(LMi+q)
nl 1 @~R/q1 dlg 1771 @~R/q1 dlg
(q2,rn)=1d"|q (q2,rn))=1d'|q
N
< Ne 22 ql rRLM|*(LM,M>>+RM?).

”1
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By No < (R3M?3r/LN)t® and M| =< R*M?t?>/N, one has

Qo < N° 1 R®M3r Lg} o RM1 LM5/2R2M2t2 T RM
— r ————
SN R2TIN RN N
2 .3p2 4
g RPLM t(LM9/2R2t2 +RM3)‘

n%N3/2 N

<N

So the contribution from 2 to (5-9) is

< M32L Qr1/21/2 N3/2 N

M74R%t X NYVZMR32X
A V7 Vi i o S
L12Q

NO/A+ex F2RZLMAt / LMY/2R212 3 1/2
(Fe ()

< NeFl/2
Now we have the condition X << (M RQ/LN)t?, so one computes the above as

« NEpV2N12 1102504 ! 4 NEpL2

K32 LUAKS/A" (6-8)

Combining (6-3), (6-5), (6-6), (6-7) and (6-8), we see that the contribution of the zero frequency is
dominated by
< NEPVRNVRLV2 514 K312 L Nep 2N 1/2 3574
) N34 pg3/4 K374 .1 N3/4 pg3/4 K574

e .1/ .- "
+Nr L4 TN L1412

(6-9)

7. The nonzero frequencies

7A. ny #0 (mod M). Denote the contribution from 72 # 0 (mod M) in 2, by Q. 1, where x € {a, b, c}.
We have

C(n2) K |€1(n2)&r(n2)C3(n0)|,

where

* * 2 —
Gi=Y Y ( 3 zw(%”“)))

b mod Mb’ mod M “u mod M
u#b

A . 5
Z X(u')e(——m%zj(‘j u)>)( Z e(—aqu Maqu ))

u’ mod M o,a’ mod M

w'£b' gha—qro/=—n1n2(M)
/ * *
Quy =Y Y dd] Y > L
di|q1 d] | g1 o1 modrgi/n o} modrqy/ni
may=—ml moddiy, ¢\ =—m'’ modd|

ghe1 —qaey=—nny (mod rqy /ny)
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and

G =Y Y dy > 1.

d21q24d;1q; a2(92),5(q5)
g5 —qray=—n1nz mod g2,
niaa=—mf mod da
nlaéz—m’z’ mod d)

For €, (n,), the congruence condition determines at most one solution of o/1 in terms of o, and hence we

&y (np) < Z dy Z d Z* 1.

di 1 q1 di | q1 al_modrql/nl
—ml=n1a; mod d;

have

Note that «; is uniquely determined modulo d;/(d;,n;). Since (di/(d1,n1),n1/(di,ny)) = 1,
(d1/(d1,n1)) | (q1/(d1, ny)) and ny/(d1, n1) | rq1/(dy, n1), we have dy/(dy, n1) | rq1/ny. Hence we have

.
Ca(n2) < = 37 D7 di(dr )i

1
dilqid]|q

Similarly by considering o¢;-sum first we have

rqi
G (ny) € — Z Z di(dy, )8 ny) m'-

ni ;
di | q1 d] | g1

For €3 (n,), from the congruence qé&—qz& =—n1ny mod g2, we have (g2, ¢3) | n. Since (n1, g2) =1, we
have « = —m#ii; mod d, and hence g,0 = —n1ny mod d,. Therefore we get n1g) = mmnzf mod d,. Sim-
ilarly we have —n1g> = nym'n2€’ mod d;,. Note that the congruence determines o, mod [q2/(q2, g5), d>]
and for each given a we have at most one solution of &), mod ¢;. Hence we have

2 : E : ’ q2
3 20- [q2/(q2, qé)’ dZ] (sz,qz)l

da | (q2,—qyn1L-+mmny)
a5 | (qh,qan 1 €' +n1m'n3)

Similarly we have

: 4
¢ E E dody ———=8(00.0") | 1nr-
3(}’[2) < 2 Z[qé/(qz’qé)’dé] (112,q2)| 2

da | (q2,—q5n1 L+mmny)
d5 | (q5.q2n1 €/ +n1m'ny)

Together with [Sharma 2022, (5.6)] and [Lin et al. 2023, Proposition 4.4], we have
¢ (n2) < M2,
1 .
&y (ng) < i— > > min{di(di, n0)8 )y ims di(d] nDS ) )
1
dilqid;|q

. e 95
&) K E E drd), mm{ - , }8( ) s
, ,d / , / ,d/ q2,49,) | n2
s | o Cmimna) [92/(q2. 43), d2] " [93/(q2, q3). d5]
d5 | (g5.qan 1/ +nym'n2)
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Now, we need some careful counting to estimate €2, 1; see [Munshi 2022, Section 6; Sharma 2022,
Section 5; Lin et al. 2023, Section 6; Lin and Sun 2021, Section 4.5].

7A1. Case a. It is obvious that, for fixed tuple (n1, «, ny), the congruence
—gyn1€+nimny =0 mod d

has a solution if and only if (d2, 1) | g5€, in which case m is uniquely determined modulo d»/(d>, n»).
Combining this together with the condition 8, »,)|m in €2(n7), the number of m (~ M) is dominated
bY 8(dy.ny) 14, O (1 + Mi(da, n2)/((d1, n1)d2)). Then, we get

4 2/3175/2
q;rNoL“"M
Qa1 < ‘f/z D0 didin)Y Y 1AL DAL (1, )

3
M R dilqid] | q teL t'el
(el ,q1)=1

M (d>, ny)
)IEDIED BB d2d2(1+(d1,n1)d2>

92~R/q1 ¢5~R/qy d2 192 d} | g5 1=n2=<N>

(@.0=1 g} ¢)=1 (d2n2) | g}t
(q295.nm M)=1 (92,95) | m2
q2 q2 } =
e 1A (m)]"1Ja(n2)].
{[Q2/(612,q2) d) 45/ (@2, 43, d5] > f a

m'~M;
gan ' +n1m'ny=0 (mod dy)

Let us make the following notation:

(@2, @) =43, @2=q39s, ¢ =q3q4
dy =dodsds, dol|(q3.q4), dizlgz, (d3,qs) =1, (ds,q3)=1, ds|qa,
dy=didy, dylqz, dylqa.

It is easy to see that
(d2, n2) < (dods, n2)(ds, n2)
< dods(ds, nz)
= dods(ds, n2/43), 42/192/(q2, 43) da]
=q394/1q4, d2]
< q3/ds,

and

95/195/(q2, 43), d31 = q3q4/ 144, d3] < q3q,4/d5.
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Then, breaking the n,-sum into dyadic segments 7, ~ 1\72 with ]\72 <« N, and using Lemmas 5.1 and 5.2,
one has

N$q4rNOL2/3M5/2
Qq1 < sup I D0 @dindi Y Y AR (1L, DAL (1, €]
KN KNy M dilqid;]|q leL Vel
dyadlc (ee/ ql) 1
X X X X ) didd
B=R/q1 q4~R/q%q1 @,~R/q3q1 do | (q3,94) d3lq3  dalqa
(g3.mel’ M)=1 (q4.0=1 (g1 ¢")=1 (d3,94)=1 (ds,q3)=1
(qaq4,mM)=1
M (d4, n2/q3) -
. did, <1+— C(Ny)
,Z Z LD (d1, n1)ds
d3 lq3 d4 ‘ qy ny~N>
(d2.n2) | 3¢
q3 | nz
. 193 4344 N2
min Ar(m)|”,
{dS dd/} 2 sl
m~M1
q3qan1 €/ +mm'ny=0 (mod d}d})
where

(RQ¥2M'2n?) )« NLXY2q*N)?)  Nj < Ny < Nyand NLX/MRQ < 1'%,
C(Ny) ={1/t N>« Ny and NLX/MRQ < t'=¢,  (7-1)
MRQ/NLX N> < N, and NLX/MRQ > t'—.

Case (i): g3qani ¢ +n,m’ny # 0. Denote the contribution from this part in Q4,1 by Q,4.11. Write
g3 =dsqs, qa=dogs and qy=dqe,

then we have

NégirNoL*3 M3/

Qa1 < sup D @)Y Y AR (1L O AR (1, )

8 3 3
1< N2 &< N> nyM;""R d | q teL Vel

POECED DD DI N DD DI 3

d5<R/q1  qs<R/qd; do<R/q\d}qs dy|diqs qe~R/q1djdogs da|dogs

do | djqs (d3,q2)=1 (ds,d3q5)=1
M, (ds, n2/d5qs) -
> dgqs<d4+ )N D g mhP
/ (di,n1) p
ny~N»> m'~M,
diqs | na
> YD V!
d,<R/qd}gs q¢~R/q1dyqsd,

0#£d}dagsqen 1€/ 4+nim'na=0 (mod didy)
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By the well known bound of the divisor function, the number of the tuple (dy, d3, d4, dft) is bounded by
O (N?). Combining this together with (2-1) and (2-2), we get

Neg3r NoMS/2M > L33 N, C (M)

(R + M) (7-2)
niR

Qg1 < sup

1< N2 <N,
dyadic

Case (ii): g3qan ¢’ + nam’ny = 0. Denote the contribution from this part in €, ; by Q4.12. In this
subsection, we use (d», ny) < (qé!i, q2) = q3. Therefore we have

Naq4rN0L2/3M5/2
> didi,n)

Q4,12 < sup 7o
e MRG0T
Do AL oAl Y T Y ) ) dedsds
el t'el B=R/q1 q4,q4~R/q193d01(q3.q4) d3lqs  dilqa
(d3,q94)=1 (ds,q3)=1
Mq3 ) ~
did, — 1 Nemwny)
,Z Z SpS < (d1. m)dodsds
d |43d |Q4 n2~N2
q3 | n2
a3 q3q; 2
ming —, Ar(m
(haa) L e
m'~M,
q3qan1 €’ +nym’ny=0
NégirNoL*3 M3/ s .
< sup VIS D @in) Y I Y g3 Y C(W)
1<<d]}\f]z%d<i<cN2 " di1qi m'~M B=R/q1  py~N,

g3 | n2

Miq3
Z ZlA . g)|( (di, m))

qa~R/q193 LeL

DOEED DD DD B Y E RSN DI DY

dol(q3,qa) d3lqs  dalqs dj|qsl'eL a4~R/q1q3 d} | g,
(d3,94)=1 (d4,q3)=1

Now, we estimate the last two sums trivially, and then use the condition 8y,4,¢' |z, together with (2-2)
and (2-3), obtaining

Mq3
Z ZlA . E)l( (di, nl))

qa~R/q193 LeL

Yoo 2 XA Ot Y D 4

dol(qs,qs) d3lqs  dalqs dj|q3l'eL 4,~R/q193 dy | q,
(d3,94)=1 (da,q3)=1

< R2L1+93 (5 1‘41q3 )

qiq; (d1,n1)
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where 03 < 15—4. Therefore, it follows that

NéqirNoL*3 M3/ .
Qu12 <K sup S 2o i) Y gl Y g3 Y C(W)
1KMo <N, niM;""R dilq m~M B=R/q1 p~N,
dyadic g | ns
. R2L1+93 (5 ]‘41q3 )
qig; \q1  (di,n1)
3. ATE 5120127 5/3465 1 \
rNENoM32M°L N>C1(N,)
« sup AT L 22020 R+ M. (7-3)
1<, < N> niR
dyadic
Recall
0 NL\? _ N2L2XPr Ny — 0%Rn; -
N e NEm R*Q*Mn, N« (M1)3+e
27 \M?2R2q; ' N2L2X3q )’ r2

For NLX/(MRQ) « t'~¢, we have M| < t*R>*M?/N. By taking L = M'/* and K = t*/, one has
R+ M; < t*M?RQ/N. Hence, by applying these bounds into (7-2) and (7-3), we derive that

Neg3rNoM"" 2R Q13 L33 N,C (N,)

Qg1 K sup 3
nIN32

LN &N,
dyadic

Combining this together with (7-1) and (7-4), we get

N£q2r2 Q3L19/6M6t2 N3/2Ll7/3M7/2 Q4L8/3M13/2t2
Qi K — ( v + > + =7 )

nj [0
For NLX/(MRQ) > t'=¢, we have M| « NL?>X?/Q? and R < NLX /(M Qt'~¢). Thus, in this case,
we arrive at

quzrz N32117/3 pp3/2 N3/21,20/3 pg5/2
Qa,l < ! ( )

+
n% Q3t2 Q4l»
Therefore, the contribution from €2, 1 to (5-1) is

N3/4+£x1/2

63 r
< M2LAB Q120172 Z m Z 12
nm<RMr — (ny/(n1,r)lqi1rn)> 1191

Q3L19/6M6t2 N3/217/307/2 Q4L8/3M13/2t2 NS/2117/3 pp3/2 +N5/2L20/3M5/2 1/2
) N + 0? + N3/2 t 0312 0%

1/2
LY2K

T (7-5)

5/4
<<r1/2N3/4+€M1/2L3/4(Ktl/2+K3/4+ K1/2 >+r1/2N1+
t
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7A2. Case b. By the same arguments, we obtain

Neghr NoM2M 2 L33 N, C (N»)
Qp1 K sup el 312 (R+ M),
1< Ny <N, niR
dyadic

where M; <« M?R?t?/N and R < (NLX)/(MQt). So we see that

qui”rZ <N3/2L14/3M5/2 N3/2L17/3M7/2>

Qp K +
b1 n% 0212 0313

which contributes (5-8) at most
Nl+€x1/2rl/2 1 Z 1 <N3/2L14/3M5/2 N N3/2Ll7/3M7/2>1/2
5/274/30)1/2 1-6 172 2,2 343
M>2L72Q m<RMr Tt ’ (1 /() lgiInse 91 Q°t Q°t
NI+ 120 VAR3/4 N3/A+e, 120 1/2p01/4
M1/2; + £3/2

7A3. Case c. Similarly, by the same treatment and the results in Section 5C, we have

<

(7-6)

Neghr NoM32M|* L3N,

Qc,l < I’L?Rz

(R+ M),

where No < (R*M3r/LN)t¢, Ny = (MrR?n,/q\No) and M; = R2M?t?/N. It is easy to see that
q13r2 (R3Ml3/2t3L3 R2M9/2tL3)

Qc,l < I’l% N3/2 + N1/2
Notice that X < (M RQ/N L)t* now. Hence, the contribution from 2. to (5-9) is
N3/4+ex, 172 1 1 R3IMU/2.313  R2MO/2: L3 1/2
< —EEro A X X tm 2 +
M32LO 112 108 172 N3/2 N1/2
m=£lm<Rr "1 /) g ey D

PUZNBA N2 304 SN2
K5/4 + MYUAK
7B. ny; =0 (mod M), ny # 0. Denote the contribution of this part to €2 by ;. By the congruence

(7-7)

condition & — q207 = —n, (mod M), we have o' = q_éqzoz (mod M). Hence,
€(n) K 1€ (n2)[|€2(n2)[1€3(n2)],

where €;(n;) and €3(n,) are defined as in Section 7A, and

* * 2 —
Gy=Y Y ( 3 mw(%b“)))

b mod Mb’ mod M “u mod M
u#b

1,2 2 3
, m'qy ' (b’ — u’)))( * (abq2 —aqab'q; ))
1Y X(u)e<—— Ye
( M a mod M M

u’ mod M
u'#b'
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Note that the innermost «-sum is a Ramanujan sum. We get

* £(b / /26/ b 3773
Cim) < M| Y. ( 3 X(”)E(W))( 3 x(u/)e(”% (jzréq2 u)))‘
b mod M “u mod M " mod M
u#b u#bq;qég
* * _ ngsL(b )))
Z Z Z X(u)e(—
bmod M b’ mod M <u mod M M

b’$bq% 2.3 mod M u#b

Y
, n'gy (b —u')
(X ("5

u’ mod M
u' #b'
As in [Sharma 2022, Section 6.2], there is a square root cancellation in the sum over u and u’, so we
arrive at

C1(ny) < M°.

Therefore, by the same treatment as in Section 7A together with the condition ny =0 (mod M), we can
get a better result than that in Section 7A.

Combining the above argument together with (7-5), (7-6) and (7-7), the contribution of the non-zero
frequencies can be dominated by

K34 pl2Ntep12 (g
1/2 n73/4+¢e aq1/2 7 3/4 3/4 _ _ -
<r'2N ML (K1/2+K +t1/2)+ L (t+K)' (7-8)

8. Proof of Proposition 3.1

Now we are ready to give an upper bound for S (N, X, R) when (r, M) = 1. By (6-9) and (7-8), we get
r1/2N3/4+sM3/4( » K5/4>

SE(N, X, R) < r'PNVZE L2 M3 (K32 1) +

1174 12
K5/4 ARNEL2 (K
1/2 Ar3/4+e ns1/27 3/4 3/4 LA 1
+r°N ML <K1/2+K +t1/2>+ M1/A <t+K>'

Noting that N < (M1)>*¢/r? and r < M'/8¢3/19 and assuming K < ¢, we obtain

L1/2 £3/2
Slil(N X, R) < N1/2+5<M1/16 3/20L1/2M5/4(K3/2+t)+ T (Kt1/2+ = )

M3/2
+

34 K34 5/4 1 3/4,3/4 3/4
L1/4 K7+ ML <K1/2+K ))

To balance the terms in the second line, the best choice of K is to satisfy /K '/?> = K3/4 and the best
choice of L is to satisfy M3/2/LY/* = M3/*L3/4. Hence we should take

L=M" K =1,
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from which we deduce that
ST(N, X, R) < NVt pg3/271/1643/2=3/20

As we point out in Section 3, all the other cases (such as Sfé(N, X, R), Sﬁ(N, X, R), S2(N), S3(N))
are similar and in fact easier. Hence, we finally prove Proposition 3.1.
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Separation of periods of quartic surfaces

Pierre Lairez and Emre Can Sertoz

We give a computable lower bound for the distance between two distinct periods of a given quartic
surface defined over the algebraic numbers. The main ingredient is the determination of height bounds on
components of the Noether—Lefschetz loci. This makes it possible to study the Diophantine properties of
periods of quartic surfaces and to certify a part of the numerical computation of their Picard groups.

1. Introduction

Periods are a countable set of complex numbers containing all the algebraic numbers, as well as many of
the transcendental constants of nature. In light of the ubiquity of periods in mathematics and the sciences,
Kontsevich and Zagier [2001] asked for the development of an algorithm to check for the equality of two
given periods. We solve this problem for periods coming from quartic surfaces by giving a computable
separation bound, that is, a lower bound on the minimum distance between distinct periods.

Let f € Clw, x, y, z]4 be a homogeneous quartic polynomial defining a smooth quartic Xy in P3(C).
The periods of X; are the integrals of a nowhere vanishing holomorphic 2-form on X over integral
2-cycles in X¢. The periods can also be given in the form of integrals of a rational function

L% dx dydz 0
27Tl yf(l»x»)’»z)’

where y is a 3-cycle in C?\ X r. The integral (1) depends only on the homology class of y. These periods
form a group under addition. The geometry of quartic surfaces dictates that there are only 21 independent
3-cycles in C*\ X r. These give 21 periods ay, ..., a1 € C such that the integral over any other 3-cycle
is an integer linear combination of these periods.

It is possible to compute the periods to high precision [Sertoz 2019], typically to thousands of decimal
digits, and to deduce from them interesting algebraic invariants such as the Picard group of X [Lairez
and Sertdz 2019]. This point of view has been fruitful for computing algebraic invariants for algebraic
curves from their periods [van Wamelen 1999; Costa et al. 2019; Bruin et al. 2019; Booker et al. 2016].

For quartic surfaces, the computation of the Picard group reduces to computing the lattice in Z>' of
integer relations xjo; + - - - + xp100; = 0, where x; € Z. A basis for this lattice can be guessed from
approximate «;’s using lattice reduction algorithms. But is it possible to prove that all guessed relations
are true relations? Previous work related to this question [Simpson 2008] required explicit construction of
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algebraic curves on Xy, which becomes challenging very quickly. Instead, we give a method of proving
relations by checking them at a predetermined finite precision. At the moment, this is equally challenging,
but we conjecture that the numerical approach can be made asymptotically faster, see Section 4.4 for
details.

The Lefschetz theorem on (1, 1)-classes (Section 2.2) associates a divisor on X to any integer relation
between the periods of X;. In turn, the presence of a divisor imposes algebraic conditions on the
coefficients of f. Such algebraic conditions define the Noether—Lefschetz loci on the space of quartic
polynomials (Section 3). In addition to the degree computations of Maulik and Pandharipande [2013],
we give height bounds on the polynomial equations defining the Noether—Lefschetz loci (Theorem 14).
These lead to our main result (Theorem 17): Assume f has algebraic coefficients, then for x; € Z,

Xiop+ -+ xo0001 =0 or  |xi +- -+ xop00] >27 W (2)
for some constant ¢ > 0 depending only on f and the choice of the 21 independent 3-cycles (see
Theorem 17 for a coordinate-free formulation). The constant ¢ is computable in rather simple terms
and without prior knowledge of the Picard group of Xy. We use the term “computable” in the sense of
“computable with a Turing machine”, not “primitive recursive”, as our suggested algorithm to compute ¢
depends, through Lemma 1, on the numerical computation of a nonzero constant (depending on f), whose
magnitude is not known a priori, only the fact that it is nonzero.

The expression (2) is essentially a lower bound for the linear independence measure [Shidlovskii 1989,
Chapter 11] for the periods of X¢. Our construction of this bound bears a loose resemblance to the ideas
involved in the statement of the analytic subgroup theorem [Wiistholz 1989], and in particular, to the
Masser—Wiistholz period theorem [1993]. We briefly comment on this analogy in Section 5.4.

As a consequence of the separation bound (2), we apply a construction in the manner of Liouville [1851]
and prove, for instance, that the number

> @ 3)
n>0
is not a quotient of two periods of a single quartic surface that is defined over @, where 2173 denotes an
. . . . 2201'
exponentiation tower with 3n twos (Theorem 19, with 6, =2 ).
The methods we employed to attain the period separation bound (2) can, in principle, be generalized to
separate the periods of some other algebraic varieties, e.g., of cubic fourfolds. We discuss these and other
generalizations in Section 5.

2. Periods and deformations

2.1. Construction of the period map. For any nonzero homogeneous polynomial f in Clw, x, y, z],
let Xy denote the surface in P3 defined as the zero locus of f.Let R=Cl[w,x, y,z],and let R4 C R
be the subspace of degree 4 homogeneous polynomials. Let Uy C R4 denote the dense open subset of
all homogeneous polynomials f of degree 4 such that Xy is smooth. For our purposes, it will be useful
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to consider not only the periods of a single quartic surface Xy, but also the period map, to study the
dependence of periods on f.

The topology of X; does not depend on f as long as Xy is smooth: given two polynomials f, g € Us,
we can connect them by a continuous path in Uy, and the surface X, deforms continuously along this
path, giving a homeomorphism X, >~ X g which is umquely defined up to isotopy. In particular, if we fix
a base point b € Uy, then for every f € Uy, where Uy is a universal covering of Uy, we have a uniquely
determined isomorphism of cohomology groups H 2(Xp,7) ~ H*(X r,Z). Let Hz denote the second
cohomology group of X;, which is isomorphic to Z%2, e.g., [Huybrechts 2016, §1.3.3].

The hyperplane class and its multiples are redundant for the problem we are interested in, as their
periods are 0. In practice, therefore, we work with a rank 21 quotient lattice. The map (7) below identifies
this quotient with the cohomology of the complement of the quartic.

An element of U, determines a polynomial f e U, together with an identification of H?(X . 4Z)
with Hz. We often work locally around a given polynomial f and, in that case, we do not actively
distinguish between Uy and its universal covering.

The group Hyz is endowed with an even unimodular pairing

(x,y)eHyxHz > x-y€eZ, @)

given by the intersection form on cohomology. Through this pairing, the second homology and cohomology
groups are canonically identified with one another. For K3 surfaces, such as smooth quartic surfaces
in P3, the structure of the lattice H7 with its intersection form is explicitly known [Huybrechts 2016,
Proposition 1.3.5]. The fundamental class of a generic hyperplane section of Xy gives an element of Hz
denoted by 4.

Further, the complex cohomology group H?(X r, C), which is just Hc = Hz ® C, is isomorphic to
the corresponding de Rham cohomology HC%R(X . C) group as follows: Elements of H R(X ., C) are
represented by differential 2-forms. To a form €2, one associates the element ® (£2) of H 2(X_ 7, C) given
by the map

O): [yl e H(Xs,C) / QeC. 5)
¥

The group HdzR(X ¢, C) has a distinguished element 2 ¢, a nowhere vanishing holomorphic 2-form,
described below. Every other holomorphic 2-form on Xy is a scalar multiple of €2 s [Huybrechts 2016,
Example 1.1.3]. Mapping Q2 to Hc gives rise to the period map

P felsr wr=0(Ry) € He. (6)

The coordinates of the period vector wy, in some fixed basis of Hz, generates the group of periods of X;.
There is a standard Thom—Gysin type map in homology

T: Hy(Xy,7) — Hy(P>\ X, 2), (7)
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see [Voisin 2003, p. 159] for a modern description. Roughly speaking, T takes the class of a 2-cycle in Xy
and returns the class of a narrow S'-bundle around the cycle lying entirely in P3\ X r. See [Griffiths
1969a, §3] for this classical interpretation. The map T is a surjective morphism, and its kernel is generated
by the class of a hyperplane section of X.

We choose Q¢ so that the following identity holds:

dxdyd
fgz :L_ e (8)
Y 2ri Jpoy (1, x, Y, 2)

Therefore, in view of (5), the coefficients of w in a basis of Hz coincides with periods as defined in (1).
The image D of the period map P is called the period domain. It admits a simple description

D=PUs) ={we Hc\{0} |[w-h=0, w-w=0, w-& >0}, )

where “-” denotes the intersection form on Hz, extended to Hg by C-linearity, and & denotes the
fundamental class of a hyperplane section, as introduced above [Huybrechts 2016, Chapter 6]. Moreover,
by the local Torelli theorem for K3 surfaces [Huybrechts 2016, Proposition 6.2.8], the map P is a
submersion: its derivative at any point of Uy is surjective.

2.2. The Lefschetz (1,1)-theorem. Lefschetz proved that the linear integer relations between the periods
of a quartic surface X are in correspondence with homology classes coming from algebraic curves in Xy.
We now explain this statement in more detail. Let C C X be an algebraic curve. Its fundamental class is
the element [C] of Hz obtained as the Poincaré dual of the homology class of C. Here, we identify Hz
with H 2(X r» Z) by fixing a preimage of f in Us. The Picard group Pic(Xy) of X is the sublattice of Hz
spanned by the fundamental classes of algebraic curves.

It follows from the definition that for any class [2] € H fR(X r) of a differential 2-form on X,

[C]-@(Q):/ Q. (10)
C

Moreover, if € is a holomorphic 2-form, then |, ¢ §2 =0, because the restriction of €2 to the complex 1-
dimensional subvariety C vanishes. In particular [C]-w; = 0. It turns out that this condition characterizes
the elements of Pic(Xy).

More precisely, let H'! (Xr) C Hc denote the space orthogonal to w; and @, the conjugate of w,
with respect to the intersection form. This space is a direct summand in the Hodge decomposition
of H*(Xy, C).

The Lefschetz (1,1)-theorem [Griffiths and Harris 1978, p. 163] asserts that the lattice of integer
relations coincide with the Picard group

Pic(X;) = Hz N H"'(Xp). (11)
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Noting that for any y € Hz, we have y = y, where y denotes the complex conjugate, it follows that
Wy =wys-y, so that (11) becomes

Pic(Xy) ={y € Hz |y -y =0}, (12)

2.3. A deformation argument. Let y, ..., y» be a basis of Hz. The space Hg (respectively, He) is
endowed with the coefficientwise Euclidean (respectively, Hermitian) norm

22 2 22
x| =) Il (13)
i=1 i=1

For y € Hyz, if |y - wy| is small enough, then y is close to being an integer relation between the periods

of Xy. We want to argue that, in this case, y is a genuine integer relation between the periods of X, for
some polynomial g € Uy close to f.

Recall f, g € ﬁ4 means f and g are smooth quartics with second cohomology identified with Hz. The
space l74 inherits a metric from Uy, so that l74 — Uy is locally isometric. The metric on Uy C Ry >~ c¥»
is induced by an inner product. The choice of an inner product will change the distances, but this is
absorbed into the constants in the statements below.

Let f € U, be fixed. For any g € R4 and r € C small enough, the polynomials f + g € R4 lift
canonically to Uy. For any y € Hc, we consider the map

by =y -P(f +18), (14)
which is well defined and analytic in a neighborhood of 0 in C.

Lemma 1. There is a constant C > 0, depending only on f, such that for any v € Hg satisfying y -h =0
and |y -ws|llorll < %Ilyll(a)f - ), there is a monomial m € Ry for which |¢;’m(0)| >Clyll.

Proof. Observe that for any monomial m € R4, we have ¢)’/’m(0) =y -dyP(m), where d ;P is the derivative
at f of P. Let O be the positive semidefinite Hermitian form defined on H¢ by

Q) =) ly-dsPm)P, (15)
m
where the sum is taken over the monomials in m. Since max,, |¢;’m (0)2> (1/dim Ry) Q(p), it is enough
to prove that Q(y) > C||y || for some constant C > 0, when y -h =0and |y - ¢l|l|os| < %||y||(a)f “Wf).
The form Q vanishes exactly on the orthogonal complement (for the intersection product) of the tangent
space T,,, D of D at wy. By (9),

T,,D={weHc|w-h=w-wy=0}. (16)

So the kernel of Q is K = Ch + Cwy. Moreover, let E be the orthogonal complement of Ch + Ca ¢ (still
for the intersection product). Since h-wy =h-wy =0, h-h=4and wy - > 0, we check that ENK =0.
In particular, the form Q is positive definite on E, so there is a constant C > 0 such that Q(n) > C||n|| for
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any n € E. This constant is easily computable as the smallest eigenvalue of the matrix of the restriction
of O on that space, in a unitary basis, for the Hermitian norm || — ||.
Now, let y such that y - h =0 and

ly - oslllofl < 3y (s - @) 17)
Leta=(y-ws)/(wf-wf)andn =y —awy,sothatn-wy=0and n-h =0, thatis, n € E. Since wy is
in the kernel of Q, we have Q(n) = Q(y), and thus Q(y) > C||n||. Lastly, we compute that
Yy - @f

1
-/ ‘nwfn > 2yl (18)
wf-wyf

Il =yl =lalllosll =1yl = ‘

using (17). So Q(y) = 5Clly . O

The next statement is proved using the following result of [Smale 1986]. Let ¢ be an analytic function
on a maximal open disc around 0 in C with ¢’(0) # 0. We define

1¢®0) $(0)
k! ¢'(0) ¢'(0)
If Bsmate (@) Vsmale (@) < 3i4, then there is a r € C such that |f| < 2Bsmaie(¢) and ¢ (1) = 0 [Smale 1986],
see also [Blum et al. 1998, Chapter 8, Theorem 2].

1/(k=1)
and :BSmale (¢) =

Vsmale(¢) = SUP;>o (19)

Proposition 2. Forany f € ﬁ4, there exists Cy and &f > 0 such that for all ¢ < &y the following holds:
Foranyy € Hg,ify -h=0and |y -wy| < elly|l, then there is a monomial m € R4 and t € C such that
[t] < CfS and y cWfitm = 0.

Proof. Let y € Hg such that y - h =0 and

ly -l < (‘”<f"7)<f>||y||. (20)
2[;l

Since y has real coefficients, we have |y - ws| = |y - @y| and we may apply Lemma 1 to obtain a
monomial m and a constant C such that

9}, (O] = Cllyl. 21

It follows, in particular, that
ly -yl

< . 22
ﬁSmale(‘by,m) = C||)/|| ( )
Moreover, for any k > 2, and using C < 1,
1em@ 7 oy @Y
K¢ (0) =7 Ky
% 1 . 1/(k—1)
=Cc ' .24 P(m,...,m) (23)
Iyl k7
UL /=D
=c e @
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where dl}P : Ri‘ — Hg is the k-th higher derivative of P at f and where |||-||| is the operator norm defined as

k
1l ly - /KNP (R, . )
d Pm = sup,, . y..Sup , (25)
mk! e TR
with supremum taken over hy, ..., h, € Clw, x, y, z]4. It follows that
» 1 g [11/G=D
Ysmale (Py.m) < C~ Sup;=, ‘Fdfpm (26)

Let I" denote the supremum on the right-hand side of (26). By Smale’s theorem, together with (22) and (26),

if |y -ws] < 5;C2T 71|y |, then there is a t € C such that |¢| <2C~!|y -w/|lly | " and y - P(f +tm) =0.

The claim follows with Cy =2C~! and

(1 wf'@f)
g =min| —=C°I""", . 27)
/ (34 20wy

This concludes the proof. O

The constants Cr and &7 are actually computable with simple algorithms. The constant from Lemma 1
is not hard to get with elementary linear algebra. It only remains to compute an upper bound for I". We
address this issue in Section 2.4.

Corollary 3. For any f € 54, any ¢ < gy and any y € Hy, if |y - wy| < %8, then there exists a
monomial m € Ry and t € C such that |t| < Cyre and y € Pic(Xyyim).

Proof. We may assume that y - ws # 0 (otherwise, choose any m and t = 0). Let y' =y — %(y -h)h.
Since h - h =4, we have y’- h = 0. Moreover, we have y'-w; =y - wy # 0. In particular, y’ # 0, and
since y’ € %HZ, we have ||y’|| > i. Then

V' ol <4y llly -orl < elly'll, (28)

and Proposition 2 applies. O

2.4. Effective bounds for the higher derivatives of the period map. In the proof of Proposition 2, only
the quantity I is not clearly computable. We show in this section how to compute an upper bound for I"
using the Griffiths—Dwork reduction. We follow here [Griffiths 1969a; Griffiths 1969b].

Firstly, as a variant of (8) avoiding dehomogeneization, we write

1 Vol
P(f) = (—. / —) , (29)
218 Jrgny f ) i<i<m
where Vol is the projective volume form
Vol=wdxdydz —xdwdydz+ ydwdx dz — zdwdx dy. (30)

For any k£ > 0 and a € R4;—_4, we denote

aVol . (1 [ aVol)
— =\ — —_— € Hc. (€29
f* (27” o I* 1<i<22
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For any & € R4 close enough to 0, we have the power series expansion

k—1
fV—ilh _ Z(_l)k_l h kaOI' (32)
k>1

Proposition 4. For any k > 3, there is a linear map Gy : Ry—4 — Rg such that

/%Vol: %Vol.

Moreover, there is a computable constant C, which depends only on f, such that for any k > 3, we have
IIGrll < Ck=3, where R is endowed with the 1-norm (57).

Before we begin the proof of proposition, let us show that this is enough to bound I". Let
A:ae Ry /(a/f3)Vol € He,

then, using (32), we obtain

[+ = S AGUH ) (33)
and it follows that
S PG, ) = (CDFAGra (i), (34)
In particular,
| PG, h | < WAING sl Al (35)
< NANNG st el - Wallr, (36)

and therefore, |||(1/k!)d'}73||| <|IA[IC**!, from which we get
I < Cmax(||A[IC?, 1). (37)

Let us remark on how to bound the operator norm of A in practice. The period integrals can be
approximated to arbitrary precision and with rigorous error bounds as in [Sert6z 2019]. This construction
gives a small neighborhood of A in the matrix space. In practice, we represent this neighborhood as
a matrix A’ of complex balls and compute the operator norm of A’ as usual but using complex ball
arithmetic. This will return a real open interval containing ||| A[|| # 0. If the precision is high enough, 0
will not be contained in the closure of this interval, and we can take the lower bound of the interval.

2.4.1. Proof of Proposition 4. Let R = Clw, x, y, z]. We define two families of maps for this proof.
First, for d > 12, a multivariate division map Q,: R; — R2_3, such that for any a € Ry,

3
a=Y_Qaa)df. (38)
i=0

Note that such a map exists as soon as d > 12 by a theorem due to Macaulay, see [Lazard 1977, Corollaire,
p- 169]. The choice of Q is not unique. We fix Q; arbitrarily and define Q,(a), ford > 12 and a € R,
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as follows: Write a = Z?:o X;a;, in such a way that the terms of the sum have disjoint monomial support,
and define 3
Qa(@) =) xiQu-1(ar). (39)
i=0
It is easy to check that this definition satisfies (38).
Second, for k > 3, we define G : R4r—4 — Rg as follows: Begin with G3 = id, and then define G

for k > 4 inductively. For a € Ry;_4, we write (b, ..., b3) = Qr—4(a) and define
Gi(@) = Git (5 @obo -+ -+ 3:b3)). (40)
This map is the Griffiths—Dwork reduction, and it satisfies
a@ _ [ Gl (1)
y [ A

Lemma 5. For any d > 12, we have || Qqlll < || Q12lll, where R is endowed with the 1-norm and R* with
the norm ||(fo, ..., A= folli +---+ 1 f3l1

Proof. For any a € Ry,

1Qa(@)|l1 = Z 1Qa(@)illi < Z Z 1x; Qa1 (a;illy (42)
i=0 j=0
—ZZqu 1@@)); ||1—Z||Qd 1@l (43)
i=0 j=0
< MQa1ll Y llajlls = 1Qa-1lllllalls. (44)
J
using, for the last equality, that the terms a; have disjoint monomial support. (|

Lemma 6. For any k > 3, we have |G|l < (4| Q12lD¥ 3, where R is endowed with the 1-norm.

Proof. We proceed by induction on k (the base case k = 3 is trivial since Gz = id). Let a € Ra;—4
and (b, ..., b3) = Qur—4(a). By (40), we have

1Ge@lls < ”' = 1'”

(IBobollt + - - - + 103b3]l1)- (45)

By the induction hypothesis, ||Gr—1|l| < (4]| Q12|||)k_4, and moreover, since each b; has degree 4k — 7,
we have ||9;b;||1 < (4k — 7)||b;||1. If follows that

1Gr(@) I < (41Quall) =T

Next, we note that [|boll1+- - -+ b3l = || Q4k—4(a)||1 and, by Lemma 5, we have ||| Qax—a(@) || < | Q12ll-
Therefore,

1Bolly + - - -+ 1163111).- (46)

1Gx @l < (411Q1ll)* " lalls, (47)

and the claim follows. O
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3. The Noether-Lefschetz locus

3.1. Basic properties. We define the Noether—Lefschetz locus for quartic surfaces and review a few
classical properties, especially algebraicity, with a view towards Theorem 14 about the degree and the
height of the equations defining the components of the Noether—Lefschetz locus.

3.1.1. Definition. The Noether—Lefschetz locus of quartics NL is the set of all f € Uy such that the rank
of Pic(Xy) is at least 2. Equivalently, in view of (12), NL is the set of quartic polynomials f whose
primitive periods (1) are Z-linearly dependent.

The set NL is locally the union of smooth analytic hypersurfaces in Uys. To see this, let NL be the
lift of AL in the universal covering Uy of Us. Recall that P: Uy — D is the period map. The Lefschetz
(1,1)-theorem implies

M= ) PweD|w y=0} (48)
y€Hz\Zh

That is, NZ is the pullback of smooth hyperplane sections of D. Since P is a submersion, N is the union
of smooth analytic hypersurfaces. It follows that N is locally the union of smooth analytic hypersurfaces.
We break AL into algebraic pieces as follows: For any integers d and g, let Ny , be the set

NLyo={f€Us|Ty ePic(Xp)\Zh:y -h=dandy -y =2g —2}. (49)
By replacing y by y +h or —y, we observe that
NLyg =NLiya gra+2 =NL_q 4. (50)

In particular, N, , is equal to some NLy o with d’ > 0 and g’ > 0, so that

Ne = | JMeas. (51)

d>0g>0

For y € Hz, let A(y) = (h-y)> —4y - y. It is the negative of the discriminant of the lattice generated
by h and y in Hz, with respect to the intersection product (and it is zero if y € Zh). It follows from the
Hodge index theorem, see [Hartshorne 1977, Theorem V.1.9] that for any f € Us and any y € Pic(Xy),
where A(y) >0, with equality if and only if y € Zh. If y-h =d and y -y =2g—2, then A(y) =d*—8g+S8.
We obtain, therefore, that for any d > 0 and g > 0,

{feUs|3y ePic(Xy):y-h=d,
NLgg= y-y=2¢-2}, ifd*>>8g—8, (52)
, otherwise.

It is, in fact, more natural to introduce, for A > 0, the locus

NLA={feUs|Ty € PiC(Xf) T A(y)=A} (53)
= U NLy @2—ny/8+1- (54)
d>0,

d*=A mod 8
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Due to (50), NLa reduces to a single NLy g. Namely,

NLys 212 48— 0) /85 if A=0 modS8,

NLyy120440-a)8  if A=1 mod3,

NLA = (55)

NLyy200424+(12-n)8.  if A=4 mod38,
a, otherwise,

where t = [JT\/Z} Conversely, each NLyj g = NLj2_g,.5.

3.1.2. Algebraicity. For any d > 0 and g > 0, the set NLg , is either empty or an algebraic hypersurface
in Uy. This is a classical result, e.g., [Voisin 2003, Theorem 3.32], which we recall here to obtain an
explicit algebraic description of NLg ,.

Lemma 7. Forany f € Uy, d > 0 and g > 0, we have: f € NLy q if and only if Xy contains an effective
divisor with Hilbert polynomial t — dt + 1 — g.

Proof. Assume that X, contains an effective divisor C with Hilbert polynomial 7 — td + 1 — g. Since
Xy is smooth, C is a locally principal divisor and gives an element y of Pic Xr. The integer d is the
degree of C, so it is the number of points in the intersection with a generic hyperplane, that is, d =y - h.
Moreover, g is the arithmetic genus of C, which is determined by 2g — 2 = y - y [Hartshorne 1977,
Exercises I11.5.3(b) and V.1.3(a)]. So, f € NLy,.

Conversely, let f € NLy . By definition, there is a divisor C on X such that its class y in Pic X/
satisfies y -h =d and y - y = 2g — 2. From the Riemann—Roch theorem for surfaces [Hartshorne 1977,
Theorem V.1.6], we get

dim H(X, Ox(C)) + dim H*(X, Ox(=C)) = 3y -y +2 =g+ 1> 0,

so that either C or —C must be linearly equivalent to an effective divisor. Since y - h > 0, it follows
that —C cannot be effective, and therefore, C must be. As above, the Hilbert polynomial of C is given
byt—dt+1—g. UJ

In light of Lemma 7, the algebraicity of Ny , is proved by using the Hilbert scheme #H, .. The
Hilbert scheme #H,4 , of degree d and genus g curves in P3 is a projective scheme that parametrizes all
the subschemes of P> whose Hilbert polynomial is # > dt +1 — g.

The Hilbert scheme H, , may contain components that are not desirable for our purposes. For example,
"H3.0, which contains twisted cubics in [P3, contains two irreducible components [Piene and Schlessinger
1985]: a 12-dimensional component that is the closure of the space of all smooth cubic rational curves
in P3 and a 15-dimensional component parametrizing the union of a plane cubic curve with a point
in P3. We would be only interested in the first, not in the second component. So we introduce H;’ o the
union of components of H4 ¢ obtained by removing the components that do not correspond to locally
complete-intersection pure-dimensional subschemes of P3.

When d? > 8¢ — 8, Lemma 7 can be rephrased as

NLy g =proj{(f,C) e Uy xHy , | C C Xy}, (56)



1764 Pierre Lairez and Emre Can Sertoz

where proj; denotes the projection Uy x ’Hé,’ ¢ = U Since 7—[;1’ p is a projective variety, and the condi-
tion C C X is algebraic, this shows that N, , is a closed subvariety of U4 (for more details about this
construction, see [Voisin 2003, §3.3]).

We note, furthermore, that N, , is clearly invariant under the action of the Galois group of algebraic
numbers. Therefore, it can be defined over the rational numbers.

As a consequence, for any nonnegative integers d and g, there is a squarefree primitive homogeneous
polynomial NLy , € Z[uy, ..., u3s] in the 35 coefficients of the general quartic polynomial that is unique
up to sign and whose zero locus is NLy , in Us. Similarly, we define NL, up to sign as the unique
squarefree primitive polynomial vanishing exactly on NLx.

3.2. Height of multiprojective varieties. The mainstay of our results is a bound on the degree and size
of the coefficients of the polynomials NL, ,. The determination of these bounds is based on (56) and
involves the theory of heights of multiprojective varieties as developed by D’ Andrea et al. [2013], and,
before them, [Bost et al. 1991; Philippon 1995; Krick et al. 2001; Rémond 2001a; 2001b], among others.
We recall here the results that we need, following [D’ Andrea et al. 2013].

3.2.1. Heights of polynomials. Let f =), cyx® € C[xy, ..., x,]. We recall the following different
measures of height of f:

1= leal, (57)
o
I f llsup = SUPy; ==, =1 | F ()1, (58)
m(f) = / log | f(e¥ ", ..., &™) | dty - - - dt,. (59)
[0,1]"
Lemma 8 [D’ Andrea et al. 2013, Lemma 2.30]. For any homogeneous polynomial f € Clx1, ..., X,],

exp(m(f)) < Il fllsup < 1 Fll1 < expm(f))(n+ 1)*e/.

3.2.2. Extended Chow ring. The extended Chow ring [D’Andrea et al. 2013, Definition 2.50] is a tool
to track a measure of height of multiprojective varieties when performing intersections and projections.
We present here a very brief summary. Bold letters refer to multiindices, and all varieties are considered
over Q. Let n € N, and let P" be the multiprojective space P" = P! x ... x P"'n.

An algebraic cycle is a finite Z-linear combination ) ,, ny V of irreducible subvarieties of P". The
irreducible components of an algebraic cycle, as above, are the irreducible varieties V such that ny # 0.
An algebraic cycle is equidimensional if all its irreducible components have the same dimension. An
algebraic cycle is effective if ny > 0 for all V. The support of X, denoted by supp X, is the union of the
irreducible components of X.

Let A*(P"; Z) be the extended Chow ring, namely

A*(P";Z2) =R[n, 01, ..., 60,1/ (% 07T, L gmeth, (60)
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where 6; is the class of the pullback of a hyperplane from P" and 5 is used to keep track of heights of
varieties. For two elements a and b of this ring, we write a < b when the coefficients of b — a in the
monomial basis are nonnegative.

To an algebraic cycle X of P”, we associate an element [X ]z of A*(P"; Z) [D’ Andrea et al. 2013,
Definition 2.50]. If X is effective, then [X]z > 0. The coefficients of the terms in [ X ]z for monomials not
involving 7 record the usual multidegrees of X. The terms involving 1 record mixed canonical heights
of X. The definition of these heights is based on the heights of various Chow forms associated to X
[D’Andrea et al. 2013, §2.3]. For the computations in this paper, we only need the following results:

Let f € Z[xa, ..., x,] be a nonzero multihomogeneous polynomial with respect to the group of vari-
ables xq, ..., x,. We assume that f is primitive, that is, the gcd of the coefficients of f is 1. The element
associated in A*(P"; Z) to the hypersurface V (f) C P" is [D’ Andrea et al. 2013, Proposition 2.53 (2)]

[V(Hlz=m(f)n+deg, (f)b1 + - +deg, (f)0,. (61)

To such a polynomial f, we also associate [D’ Andrea et al. 2013, Equation (2.57)]

[f]sup = log(”f”sup)n + degxl (f)el +---+ degxr (f)er (62)

3.2.3. Arithmetic Bézout theorem. Let X be an effective cycle and H a hypersurface in P*. They intersect
properly if no irreducible component of X is in H. When X and H intersect properly, one defines an
intersection product X - H, that is an effective cycle supported on X N H. If X is equidimensional of
dimension r, then X - H is equidimensional of dimension » — 1.

The following statement is an arithmetic Bézout bound that not only bounds the degree, as with the
classical Bézout bound, but also the height of an intersection:

Theorem 9 [D’ Andrea et al. 2013, Theorem 2.58]. Let X be an effective equidimensional cycle on P"
and f € Z|xy, ..., xpu). If X and V (f) intersect properly, then [X -V (f)]z < [X]z - [f Isup-

This theorem can be applied (as in [D’Andrea et al. 2013, Corollary 2.61]) to bound the height of the
irreducible components of a variety in terms of its defining equations.

Proposition 10. Let Z C P" be an equidimensional variety, and let X be V (f1, ..., fs) N Z, where f; is
a multihomogeneous polynomial of multidegree at most d and sup-norm at most L. Let X, be the union of
all the irreducible components of X of codimension r in Z. Then

m r

[X,1z <[Z]z <log<sL>n + Zd,-e,) .

i=1
Proof. Let (y;;) be a new group of variables, with 1 <i <rand 1< j <s. Let g; = Zj’:l viji fj
and X' =V(gy,...,g)in Pkx Z, with k = rs — 1 We first claim that P¥x X, is a union of components
of X'. Indeed, let &) be the generic point of P¥ and & be the generic point of a component ¥ of X, so
that & = (&, &) is the generic point of the component P x Y of P*x X,. Since X has codimension r
at &1, the generic linear combinations gy, ..., g form a regular sequence at £ (in other words, they
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form a regular sequence at &; for generic values of the v;;). Therefore, X" has codimension r at £.
Since P¥x Y C X', it follows that P¥ x Y is a component of X'.

Let X, be the union of the components of codimension r of X’. The argument above shows that
[PEx X, 17 <[X "1z. Besides, by repeated application of [D’Andrea et al. 2013, Corollary 2.61],

[X/1z < [P*x Z1z [ [l8ilsup- (63)
i=1

where 6 is the variable attached to P* in the extended Chow ring of P*x P". We compute, using (61), that

[gi1sup < log(sL)n+00 + ) dif;. (64)

i=1
Finally, we note that [P*x X, 17 =[X,]7 and [P*x Z]7 =[Z]7 by [D’ Andrea et al. 2013, Propositions 2.51.3
and 2.66]. O

Proposition 11. Let X be an equidimensional closed subvariety of P* x P", and let Y C P" be the

projection of X. If Y is equidimensional, then
O51Y1z <6~V [X]z € A*PFx P 2),

where 0y is the variable attached to P* in the extended Chow ring of P¥ x P

Proof. We will argue by induction on r = dim X — dim Y. When r = 0, this is [D’Andrea et al. 2013,
Proposition 2.64].

Suppose now that » > 0 and X is irreducible. Let Q[y, x, ..., x,] denote the multihomogeneous
coordinate ring of PX x P, There is an i, with 0 < i < k, such that H = V(yi) C Pk x P" intersects X
properly (otherwise, X would be included in all V (y;) and would be empty). Since the fibers of X — Y are
positive dimensional, H intersects each fiber. In particular, the set-theoretical projections of X and X N H
coincide. As X is irreducible, so is Y. In particular, there is an irreducible component X’ C X N H that
maps to Y. By the induction hypothesis applied to X', we have Gé‘[Y 1z < Ggim X'~dim YIX'17. Moreover,
X'z < [X]1z[yilsup» and, in view of (62), [y;]sup = 6o. The claim follows.

If X is reducible, then we apply the inequality above to each of the irreducible components of Y
together with an irreducible component of X mapping onto that component. U

3.3. Explicit equations for the Noether—Lefschetz loci. Following Gotzmann [1978], Bayer [1982] and
the exposition of Lella [2012], we describe the equations defining the Hilbert schemes of curves in [P3.
An explicit description of the Noether-Lefschetz loci NLy, ¢ follows.

3.3.1. Hilbert schemes of curves. Ford >0and g >0, let H4 , be the Hilbert scheme of curves of degree d
and genus g in [P3. It parametrizes subschemes of P3 with Hilbert polynomial p(m) =dm+1—g. Smooth
curves in P3 of degree d and genus g, in particular, have Hilbert polynomial p(m). Let R = C[w, x, y, z]
be the homogeneous coordinate ring of P3. For m > 0, let R,, denote the m-th homogeneous part of R,
and let g(m) = dim R,,, — p(m).



Separation of periods of quartic surfaces 1767

The Hilbert scheme H, , can be realized in a Grassmannian variety as follows: A subscheme X of p3
is uniquely defined by a saturated homogeneous ideal I of R. If the Hilbert polynomial of X is p, then [/
is the saturation of the ideal generated by the degree r slice I, = I N R, [Gotzmann 1978] and [Bayer
1982, §11.10], where

r=(§)+1—g 65)

is the Gotzmann number of p [Bayer 1982, §I1.1.17]. For practical reasons, we need r > 4, so we define
instead

r:max((;l)+1—g,4). (66)

So X is entirely determined by /., which is a ¢ (r)-dimensional subspace of R,.

Let G be the Grassmannian variety of g (r)-dimensional subspaces of R,. As a set, one can con-
struct Hg o as the subset of all E € G such that the ideal generated by E in R defines a subscheme of P3
with Hilbert polynomial p. In fact, H4 ¢ is a subvariety that is defined by the following condition [Bayer
1982, §VIL.1]:

Hae={E €G|dim(R E) <q(r+ 1)}, 67)

where R; is the space of linear forms in w, x, y, z, so that R| E is a subspace of R, .

Several authors gave explicit equations for H, , in the Pliicker coordinates [Bayer 1982; Grothendieck
1966; Gotzmann 1978; Brachat et al. 2016]. We will prefer here a more direct path that avoids the Pliicker
embedding.

3.4. Equations for the relative Hilbert scheme. Define the relative Hilbert scheme of curves inside
quartic surfaces

Ha @) ={(f,C) € P(Rs) x Hag | C CV ()}, (63)

for eachd > 0 and g > 0.
We define the following auxiliary spaces to better describe (68): First, define the ambient space

A=P(Ry) x P(End(C? "N R,)) x P(End(R,41, CP")). (69)
Second, let B = {(f, ¢, ) € A} be the set of all triples satisfying the conditions
(1) Rr—3f Skery,
(i) Ryim(¢) S kery,
(iii) im@ N R,_4f =0,
(iv) ¢ and 1 are full rank.
Finally, we denote by B the Zariski closure of .

Lemma 12. The map B — Ha,¢(4) defined by (f, ¢, V) > (f, R—sf +im¢) is well defined and
surjective.
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Proof. Let (f,¢,¥) € B, and let E = R,_4f + im¢. Constraint (iv) implies that im ¢ has dimen-
sion g (r) — N,_4. Together with Constraint (iii), we have dim E = ¢ (r). Moreover, Constraint (iv) implies
that ker i has dimension g (r + 1). In particular, since R{E = R,_3 f + R; im ¢, Constraints (i) and (ii)
imply that Ry E has dimension at most g (r +1). So, E € Hy 4(4). Since R,_4 f C E, the polynomial f
is in the saturation of the ideal generated by E. Hence, (f, E) € Hy ¢ (4).

Conversely, let (f, E) € Hy,4(4), then R, _4 f C E and there is a full rank map ¢: C4=Nr—s 5 R,
such that im ¢ complements R, _4 f in E. Furthermore, dim R|E < g(r +1), because E € Hy ,, so there is
a full rank map ¥ : R, — CPU*+D such that R| E C ker . So, (f, ) is the image of (f, ¢, ) € B. O

Lemma 13. For any a > 0, let B, be the union of the codimension a components of B. Then
[Ba1z < (151log(d +2)n + 61 + 6>+ 63)"

Proof. Let B’ be the closed set defined by Constraints (i) and (ii). Constraints (iii) and (iv) are open, so
any component of Bisa component of B’. In particular, [B,]7 < [B;] 7.

Constraint (i) is expressed with p(r + 1) N,_3 polynomial equations of multidegree (1, 0, 1) (with
respect to f, ¢ and y, respectively). Namely, ¢ (mf) = 0 for every monomial m in R,_3. Each p(r 4+ 1)
components of the equation ¥ (mf) = 0 involves a sum of 35 terms (since f, as a quartic polynomial,
contains only 35 terms) with coefficients 1. So the 1-norm of these constraints is at most 35 (which is
also at most N,, since r > 4).

Constraint (ii) is expressed with 4 p(r 4+ 1)(g(r) — N,_4) polynomial equations of multidegree (0, 1, 1).
Namely, ¥ (v¢ (e)) = 0 for any basis vector e and any variable v € {w, x, y, z}. Each p(r 4+ 1) component
of the equation v (v¢(e)) = 0 involves a sum of N, terms with coefficients 1. So the 1-norm of these
constraints is at most N,.

The claim is then a consequence of Proposition 10, with

s=pr+1)N,_3+4p(r+1)(q@r)—N,—g) and L =N,.
We check routinely, with Mathematica, that sL < (d +2)". O

Theorem 14. There is an absolute constant A > 0 such that for any d > 0 and g > 0, we have
9
deg(NLy ) < AY and |NLg |l <2*".

Proof. We assume NL, , is nonempty, since these inequalities are trivially satisfied if NL4 , = @ with
NL;, =1. Let P, = P(End(C‘J(’)_N’*“, R,)) and P; = [FD(End(R,H, C”(’+1))) denote the second and
third factors of A, respectively. Let « = (q(r) — N,—_4)N, — 1 and 8 = p(r + 1) N, 41 — 1 denote the
dimensions of P, and P3, respectively. Let £ be the projection of B on P(R4) x P,. The fibers of the
map B — & are projective subspaces of P3 since Constraints (i) and (ii) are linear in ¥. The dimension
of these fibers are 8’ = p(r + 1)> — 1. So, by Proposition 11,

0L161, <67 1Bl (70)
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Next, the map B — Hy,4(4) factors through £, and the fibers of the corresponding map & — Hy 4 (4)
have dimension o' = (¢(r) — N,—_4)q(r) — 1. Finally, let e be the dimension of the fibers of the
map Mg 4,(4) — NLyg. (If this dimension is not generically constant, we work one component at
a time.) Once again, by Proposition 11, we obtain

05 NLalz < 05 T[]z (71)
Since [NLg 417 = m(NLy g)n +deg(NLy ¢)6;, taking L = 15log(d +2), we get

degNLy, < coeff. of 6,02~ ~0 ™" in (Ln + 6, + 6, + 63)TF ' —F ~e+] (72)
< 3etfa’=petl (73)

The exponent is a polynomial in d and g. Unless d”> > 8g — 8, we have that Ny, ¢ 1s empty. So, we
may bound the exponent with a polynomial only in d, which turns out to be of degree 9. Therefore,
degNLy o < A? for some constant A > 0.

Similarly,
m(NLy.g) < coeff. of nfs~ =02 in (Ly+ 0y + 0, + 03)* ' ~F'=e1 (74)
<(@+pB—ao —B —e+1)L3*TF-—F e (75)
< 20@), (76)

By [D’Andrea et al. 2013, Lemma 2.30.3],

INLa,gll1 < exp(m(NLg,))36% 0, (77)
and this implies the claim, for some other constant A > 0. |
For the following, we write a1h for a”. This is a right-associative operation.

Corollary 15. There is an absolute constant A > 0 such that for any A > 0,
deg(NLp) < ATAT% and |[NLall1 < 2TATAT%.
In fact, one can obtain the following explicit bounds:
deg(NLy) < 3A+29""  4ng  log, [NLa I < (A + 60)33(A+20°2

Proof. The first statement follows directly from (55) and Theorem 14 using a different A. The second
statement is found by carrying out the arguments in the proof of Theorem 14 with the help of a computer
algebra system. (|

3.5. How good are these bounds? We can compare our degree bounds for NLA to the exact degrees
computed by Maulik and Pandharipande [2013], from which it actually follows that

degNLy = O(AY/?). (78)
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This sharper bound does not directly imply a sharper bound on the height of NL,, but it suggests the
following conjecture. This would improve subsequently Theorems 17 and 19. In particular, (2) would be
exponential in the size of the coefficients, as opposed to being doubly exponential.

Conjecture 16. As A goes to oo, we have
log [NL, ||y < A19/2Ho),

Now we turn to the details of (78). Following Maulik and Pandharipande [2013] (but replacing ¢

by ¢®), consider the power series

A=D"g", B=) (-D"¢", w=108) ¢, (79)

nez nez n>0
and © defined by
220 =34 —81AYB2—627A'8 B> —14436A'" B*—~20007A'6 B?
—169092A5 B®—~120636A'* B’ —621558A' BS
—292796A'2B°—1038366A'! B'*—346122A'°B !
—878388A°B12—207186A%B1°—361908A7B'* —56364A°B "
—60021A°B1°—4812A*B'7~18814°B'8—2742BY + B?!. (80)

From [Maulik and Pandharipande 2013, Corollary 2], we have, for any A > 0,
degNLA < coeff. of g2 in © — W. (81)

In fact, this is an equality when the components of NL A are given appropriate multiplicities. Let ©[k]
denote the coefficient of qk in ®. By (81), we only need to bound ®[A] in order to bound deg NLA. To
do so, replace every negative sign in the definition of ® by a positive sign, including those in B, to obtain

the coefficientwise inequality
21
® 56(Zq"2> . (82)

The coefficient of ¢* in (3}, q”2)21 is

r21(k)i#{(a1,...,a21)GZZI ‘Zaf:k}. (83)
i
The asymptotic bound r4(k) = O(k d/2—1 ), for d > 4, is well known, e.g., [Kritzel 2000, Satz 5.8].

4. Separation bound

We now state and prove the main results. Recall that ath = a® is right associative, and for y € Hz, we
defined the discriminant A(y) as (y - h)?> —4y - y.
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Theorem 17. For any f € U4 with algebraic coefficients, there is a computable constant ¢ > 1 such that
forany y € Hz(Xf, 2),ify -wy #0, then

v -wsl > 21ctA@)13) 7

To make the connection with (1), recall the map T introduced in (7). We choose a basis y1, ..., 21
of H3(P3 \ X¢,Z) >~ Hz/Zh, write T (y) = )_; x;v; and observe that A(y) is a quadratic function of the
coordinates x;, so that A(y)!/ 2 < C max; |x;| for some constant C depending on the choice of basis.

4.1. Multiplicity of Noether—Lefschetz loci. The multiplicity at a point p € C° of some nonzero polyno-
mial F € C[xy, ..., x;] is the unique integer k such that all partial derivatives of F of order < k vanish
at p and some partial derivative of order k does not. It is denoted by mult, F'.

The multiplicity of NL, at some f € Uy is related to the elements of Pic(Xy) with discriminant A.
For A > 0, let EA be a set of representatives for elements of discriminant A modulo the equivalence
relation ~ on Hz defined by

y~vy, ifdacQ*, beQ:y =ay+bh. (84)
Lemma 18. Forany f € Us and any A > 0,
multhLA =#(PiCXfﬂEA).

Proof. Let NLa be the lift of NLa in Us. Arguing as in Section 3.1.1, NL 4 is the union of smooth
analytic hypersurfaces
Nea= P '{weD|w-n=0} (85)
neEa
Then the same holds locally for NLA.

For any f € Uy, it follows from the smoothness of branches of NZA that mult; NL, is exactly the
number of branches meeting at f. The branches meeting at f are described by the elements of Pic Xy
with discriminant A. Two elements y and ¥’ describe the same branch (that is, the same hyperplane
section of D) if and only if y’ ~ y. So mult; NL, is exactly the number of equivalence classes in
{y € Pic Xy | A(y) = A} for this relation. O

4.2. Proof of Theorem 17. We first apply Corollary 3. Let ¢ = 4|y - wy|. The corollary gives con-
stants Cy > 0 and &7 > 0 (depending only on f) such that if ¢ < &/, then there exists a monomial m € Ry
and ¢ € C such that

lt] < Cre (86)

and
Y € Pic Xfiim. (87)

Assume ¢ < &¢. As u varies, the number #(Pic(X fqum) NE A) has a strict local maximum at # = ¢, where
t and m are as above. By Lemma 18, so does mult ¢, NLa(;). In particular, there is some higher-order
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partial derivative of NL A which vanishes at f + tm but not at f 4+ um, for u close to but not equal to ¢.
Let o € N3 be the multiindex for which

d1“INL
e & e Zuy, ..., uss) (88)
al!...a35! aua
is this derivative. For a monomial u? = u’f ... uggs, we have
35
1 alalyp Bi\ p-u
= . 89
ol -azs! ou” 1_[ o; ! (89)
1=
Since ( f’) < 2Fi it follows that
1 dl*INL A dea NL
< 298 NLaINL . 90
al sl dur |, INLall1 (90)

Let O € Q[s] be the polynomial Q(s) = P(f + sm). By construction, Q # 0 and Q(¢t) = 0.
Clearly deg Q < deg NL A, and we check that

deg P
QI < 1P (I f I +1)" 7. D
Then
degNL4 degNLA
19l =2 INLalli (£ 11+ 1) - 92)
From Corollary 15, we find a constant ¢ depending only on f such that
deg Q <ctAt; and [Ql <2tetAts. 93)

We write O = Z?igquisi . Let k be the smallest integer such that g; 7% 0. Since Q(¢) = 0, it follows

that
deg O

et < D lait'l. (94)

i=k+1

Ife < C;l, we have [¢| < 1, by (86), and it follows that

> |qx ‘
Q1
Let D > 1 be the degree of the number field generated by the coefficients of f. Let H > 0 be an upper

bound for the absolute logarithmic Weil height for the coefficient vector of f [Waldschmidt 2000, p. 77].

Then gy is an algebraic number defined by a polynomial expression g ( f) in the coefficients of f, with

95)

qr having integer coefficients. Liouville’s inequality [Waldschmidt 2000, Proposition 3.14] gives
gkl = Gelly P tem P deede, (96)

It is easy to see that deg §x < degNL, and ||G||; < 29°NLa||NL4 |14, the latter can be bounded by || Q]|;.
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By (86), this leads to

)7D(1+H)

£ > (2TCTAT% , O7)

for some other constant ¢ depending only on f. Recall that (97) holds with the assumptions that ¢ < e
and ¢ < C;l. However, we can choose ¢ large enough so that the right-hand side of (97) is smaller
than ¢y and Cj?l. Then (97) holds unconditionally. Absorb the outer exponent of (97) into ¢ to conclude
the proof of Theorem 17. 0

4.3. Numbers a la Liouville. Let (6;);>0 be a sequence of positive integers such that 6; is a strict divisor
of 6; 1 for all i > 0 (in particular, 6; > 2'.) Consider the number

oo
Lo=) 607"
i=0

As a corollary to the separation bound obtained in Theorem 17, the following result states that Ly is not a
ratio of periods of quartic surfaces when 0 grows fast enough:

Theorem 19. If 6; | > 21216, 110, for all i large enough, then Ly is not equal to (y1 - wy)/(y2 - wy) for
any yi1, y» € Hz and any f € Uy with algebraic coefficients.

Proof. Let [, = Zf'{:o Qi_l. Since 6; divides 6;11, we can write Iy = uy /6, for some integer u;. And since
the divisibility is strict, 6; > 2 and u; < 26;. Moreover,

0<Lo—Il <207,

(98)
using Og4i41 > 2i9k+1, for any i > 0. Assume now that Ly = (y1 - wy)/(y2» - wy) for some yy, y» € Hy

and some f € Uy with rational coefficients. Then, with

Yie = Oky1 — ukya, 99)
we check that A(yx) = O(6?) and that

Ok
0 <10lly2-wpl(Log —lk) = vk ws| < C—i, (100)
Or+1
for some constant C. By Theorem 17, we obtain
—1 Ok
Crectt9 =C—, (101)
Or+1

for some constant ¢ > 0 which depends only on f. This contradicts the assumption on the growth of 6. [
4.4. Computational complexity. Given a polynomial f € Q[w, x, y, z] N U, and a cohomology class
y € H2(Xf, Z), we can decide if y € Pic(Xy) (thatis, y - = 0) as follows:
(a) Compute the constant ¢ in Theorem 17.
(b) Let ¢ = (2TCTA()/)T%)71 and compute an approximation s € C of the period y - @y such that
ls—y -wr| < %8.

Then y is in Pic(Xy) if and only if [s| < %s.
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Computing the Picard group itself is an interesting application of this procedure. Algorithms for
computing the Picard group of Xy, or even just the rank of it, break the problem into two: a part gives
larger and larger lattices inside Pic(Xy) while the other part gets finer and finer upper bounds on the
rank of Pic(Xr) [Charles 2014; Hassett et al. 2013; Poonen et al. 2015]. The computation stops when
the two parts meet. Approximations from the inside are based on finding sufficiently many elements
of Pic(Xy). So while deciding the membership of y in Pic(Xy) can be solved by computing Pic(Xy)
first, it makes sense not to assume prior knowledge of the Picard group and to study the complexity of
deciding membership as A(y) — oo, with f fixed.

Step (a) does not depend on y, so only the complexity of Step (b) matters, that is, the numerical
approximation of y - w¢. This approximation amounts to numerically solving a Picard—Fuchs differential
equation [Sert6z 2019] and the complexity is (log(1/£))!*?(1) [Beeler et al. 1972; van der Hoeven 2001;
Mezzarobba 2010; 2016]. With the value of ¢ in Step (b), we have a complexity bound of exp(A(y)?1)
for deciding membership.

For the sake of comparison, we may speculate about an approach that would decide the membership
of y in Pic(Xy) by trying to construct an explicit algebraic divisor on X whose cohomology class is equal
to y. It would certainly need to decide the existence of a point satisfying some algebraic conditions in
some Hilbert scheme H, o, withd = O (A%) and g = O(A) (see Section 3.1.1). Embedding H 4, ¢ (or some
fibration over it, as we did in Section 3.4) in some affine chart of a projective space of dimension 4
will lead to a complexity of exp(A(y)?™1) for deciding membership in this way.

However, if Conjecture 16 holds true, then the complexity of the numerical approach for deciding
membership would reduce to Ay)°W,

5. Concluding remarks

5.1. Going beyond quartic surfaces. There are two directions in which the main result, Theorem 17,
can, in principle, be generalized beyond quartic surfaces.

In the first direction, our effective methods naturally extend to complete intersections in complete
simplicial toric varieties, provided the complete intersection has a K3 type middle cohomology satisfying
the integral Hodge conjecture. By this last condition, we mean that a single period should govern if a
homology cycle is algebraic. For instance, cubic fourfolds satisfy all of these conditions [Voisin 2013].
Of course, polarized K3 surfaces of degrees 2, 6 and 8 also work, in addition to the degree 4 case covered
here.

To generalize the result to this context, one needs to compute two ingredients. The height and degree
bounds for the image of a Hilbert schemes, and the “spread” of the period map (as in Section 2.4). Our
use of effective Nullstellensatz to compute heights clearly extends. To compute the spread, we used the
Griffiths—Dwork reduction, which continues to work for complete intersections in compact simplicial
toric varieties [Batyrev and Cox 1994; Dimca 1995; Mavlyutov 1999].
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The second direction one could generalize the result is to stick with surfaces in P3 but to increase the
degree. In this case, we do not know how to control the vanishing of individual period integrals. However,
the Lefschetz (1, 1)-theorem can be used to relate algebraic cycles to the simultaneous vanishing of a
vector of periods coming from all holomorphic forms. For instance, on quintic surfaces one can separate
4-dimensional (holomorphic) period vectors from one another. The deduction of the separation bounds
would be possible from a parallel discussion to the one provided here. This application would make it
possible to prove our heuristic Picard group computations of surfaces [Lairez and Sertdz 2019].

It would also be highly desirable to be able to numerically verify arbitrary, nonlinear, relations between
periods of quartics. However, in order to generalize our approach to this setup, one would need the
integral Hodge conjecture on products of quartic surfaces.

5.2. Closed formulae for the bounds. 1t is possible to determine a closed formula, involving the height
of f, that bounds the constant ¢ in Theorem 17. We removed the deduction of such a formula due to the
excessive technical complexity it presents. In addition, the pursuit of a human readable bound gets us
further and further from the optimal bounds. We envisioned using the constant ¢ on computer calculations
where an algorithmic deduction of ¢ is possible and preferable. We designed our proofs so that such an
algorithm is explicit in the proofs. An implementation of this algorithm would be beneficial after the
bounds for the heights of the Noether—Lefschetz loci are brought down significantly.

5.3. Optimal bounds. We conjectured by analogy (Conjecture 16) that our bounds for the height of the
Noether—Lefschetz locus can be lowered by one level of exponentiation. One can be more optimistic
based on the following observation: For many example quartics X, we determined the equations for the
Hilbert scheme of lines over each pencil X, for monomials m. Then, going through the algorithm
in the proofs, we computed sharper separation bounds on these example quartics. On these examples,
the separation bound was around 107, In other words, it was sufficient to deduce whether a homology
cycle was the class of a line using only 60 digits of precision. This suggests that for homology cycles of
small discriminant, optimal separation bounds may be small enough to be used in practice. It would be
interesting to see if generalizing the work of Maulik and Pandharipande from degrees to heights by using
the modularity of arithmetic Chow rings [Kudla 2003] would give close to optimal bounds.

5.4. Analogies with related work. Our construction bears a remote resemblance to the analytic subgroup
theorem of Wiistholz [1989] and the period theorem of Masser and Wiistholz [1993]. The analytic subgroup
theorem and its applications work with the exponential map exp,: ToA — A of a (principally polarized)
abelian variety A over @ C C. The periods of A form a lattice A = kerexp A. Let P = expz1 A(Q) be
the periods of all algebraic points on A.

The analytic subgroup theorem implies that Q-linear relations between any set of elements S C P are de-
termined by abelian subvarieties of B: there is an abelian subvariety such that Ty B coincides with the span
of S. Observe that the linear relations live on the domain of the transcendental map exp, and are converted
to an algebraic subvariety on the codomain. When S = {y} C A, the Masser—Wiistholz period theorem
bounds the degree of smallest B whose tangent space contains y using the height of A and the norm of y.
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In our work, we consider the space U, of smooth homogeneous quartic polynomials of degree 4 and
its universal cover l74 — Uy. We then take the (transcendental) period map P: l74 — H¢. Note that the
Z-relations between periods are realized as linear subspaces of the period domain, whereas the preimage
of these linear spaces are the Noether—Lefschetz loci. These Noether—Lefschetz loci map to algebraic
hypersurfaces on the space Us.

Superficially, the main difference between the two approaches is the direction of the naturally appearing
transcendental maps that linearize relations between periods. However, the nature of the two transcendental
maps appearing in both constructions also differs substantially.
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Global dimension of real-exponent polynomial rings

Nathan Geist and Ezra Miller

The ring R of real-exponent polynomials in n variables over any field has global dimension n + 1 and flat
dimension n. In particular, the residue field kK = R/m of R modulo its maximal graded ideal m has flat
dimension n via a Koszul-like resolution. Projective and flat resolutions of all R-modules are constructed
from this resolution of k. The same results hold when R is replaced by the monoid algebra for the positive
cone of any subgroup of R” satisfying a mild density condition.

1. Introduction

Overview. The aim of this note is to prove that the commutative ring R of real-exponent polynomials
in n variables over any field k has global dimension n + 1 and flat dimension n (Theorem 3.6 and
Corollary 2.10). It might be unexpected that R has finite global dimension at all, but it should be more
expected that the flat dimension is achieved by the residue field k= R/m of R modulo its maximal graded
ideal m; a Koszul-like construction shows that it is (Proposition 2.4 along with Example 2.5). In one
real-exponent variable the residue field K also achieves the global dimension bound of 2 (Lemma 3.2),
and this calculation lifts to n variables by tensoring with an ordinary Koszul complex (Proposition 3.4),
demonstrating global dimension at least n + 1. Projective and flat resolutions of all R-modules are
constructed from resolutions of the residue field in the proofs of Theorems 3.6 and 2.9 to yield the
respective upper bounds of n + 1 and n. The results extend to the monoid algebra for the positive cone of
any subgroup of R" satisfying a mild density condition (Definition 4.1 and Theorem 4.3).

Background. Global dimension measures how long projective resolutions of modules can get, or how
high the homological degree of a nonvanishing Ext module can be [20, Theorem 4.1.2]. Finding rings of
finite global dimension is of particular value, since they are considered to be smooth, generalizing the
best-known case of local noetherian commutative rings [2; 19], which correspond to germs of functions
on nonsingular algebraic varieties.

The related notion of flat dimension (also called Tor dimension or weak global dimension) measures
how long flat resolutions of modules can get, or how high the homological degree of a nonvanishing
Tor module can be. Flat dimension is bounded by global dimension because projective modules are
flat. These two dimensions agree for noetherian commutative rings [20, Proposition 4.1.5]. Without the
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noetherian condition equality can fail; commutative examples include von Neumann regular rings that are
infinite products of fields (see [20, page 98]), but domains are harder to come by.

The cardinality of a real-exponent polynomial ring a priori indicates a difference between flat and
projective dimension that could be as high as 1 plus the index on R in the cardinality of the real numbers
[17, page 14]. In certain situations, such as in valuation rings, ideals generated by K, and no fewer
elements are known to cause global dimension at least n 42 [16]; see also [17, page 14]. But despite R
having an ideal minimally generated by all monomials with total degree 1, of which there are 2™, the
dimension of the positive cone of exponents is more pertinent than its cardinality. This remains the case
when the exponent set is intersected with a suitably dense subgroup of R": the rank of the subgroup is
irrelevant (Section 4).

Methods. The increase from global dimension n to n + 1 in the presence of n variables is powered by the
violation of condition 5 from [3, Theorem P]: a monomial ideal with an “open orthant” of exponents, such
as the maximal ideal m; in one indeterminate, is a direct limit of principal monomial ideals (Lemma 3.1)
but is not projective (Lemma 3.2). This phenomenon occurs already for Laurent polynomials L{ in one
integer-exponent variable. But although m; and L; both have projective dimension 1, the real-exponent
maximal ideal m; is a submodule of a projective (actually, free) module; the inclusion has a cokernel,
and its projective dimension is greater by 1.

The most nontrivial point is how to produce a projective resolution of length at most n + 1 for any
module over the real-exponent polynomial ring R in n variables. Our approach takes two steps. The first
is a length n Koszul-like complex (Definition 2.7) in 2n variables that resolves the residue field and can
be massaged into a flat resolution of any module (Theorem 2.9). This “total Koszul” construction was
applied to combinatorially resolve monomial ideals in ordinary (that is, integer-exponent) polynomial
rings [7, Section 6]. The integer grading in the noetherian case makes this construction produce a Koszul
double complex, which is key for the combinatorial purpose of minimalizing the resulting free resolution
by splitting an associated spectral sequence. It is not obvious whether the double complex survives to the
real-exponent setting, but the total complex does (Definition 2.7; see [20, Application 4.5.6]), and that
suffices here because minimality is much more subtle —if it is even possible —in the presence of real
exponents [13].

Motivations. Beyond basic algebra, there has been increased focus on nonnoetherian settings in, for
example, noncommutative geometry and topological data analysis.

Quantum noncommutative toric geometry [9] is based on dense finitely generated additive subgroups
of R” instead of the discrete sublattices that the noetherian commutative setting requires. The situations
treated by our main theorems, including especially Section 4, correspond to “smooth” affine quantum
toric varieties and could have consequences for sheaf theory in that setting.

The question of finite global dimension over real-exponent polynomial rings has surfaced in topological
data analysis (TDA), where modules graded by R" are known as real multiparameter persistent homology;
see [6; 12; 13], for example, or [18] for a perspective from quiver theory. The question of global dimension
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arises because defining metrics for statistical analysis requires distances between persistence modules,
many of which use derived categorical constructions [4; 8; 15]; see [6, Section 7.1] for an explicit mention
of the finite global dimension problem.

Real-exponent modules that are graded by R" and satisfy a suitable finiteness condition (“‘tameness’)
to replace the too-easily violated noetherian or finitely presented conditions admit finite multigraded
resolutions by monomial ideals [14, Theorem 6.12], which are useful for TDA. But even in the tame
setting no universal bound is known for the finite lengths of such resolutions [13, Remark 13.15]. The
global dimension calculations here suggest but do not immediately imply a universal bound of n + 1.

Notation. The ordered additive group R of real numbers has its monoid R of nonnegative elements. The
n-fold product R” = [;_, R has nonnegative cone R", =[];_; R,. The monoid algebra R = R, = K[R", ]
over an arbitrary field K is the ring of real-exponent polynomials in n variables: finite sums ) _, R Cax?,
where x® = x{' - -+ x;". Its unique monoid-graded maximal ideal m is spanned over k by all nonunit
monomials.

Unadorned tensor products are over K. For example, R = R| ® - - - ® Ry is an n-fold tensor product
over K, where Ry = k[R,] is the real-exponent polynomial ring in one variable with graded maximal
ideal m;.

2. Flat dimension n

Lemma 2.1. The filtered colimit lim,_ (R <= (x*)) of the inclusions of the principal ideals generated
by x¢ for positive ¢ € R is a flat resolution Kl : Ry <> my of Kover Ry.

Proof. Colimits commute with homology so the colimit is a resolution. Filtered colimits of free modules
are flat by Lazard’s criterion [11], so the resolution is flat. O

Definition 2.2. The open Koszul complex is the tensor product [Kf =@, [Kf over the field K of n copies
of the flat resolution in Lemma 2.1. The 2" summands of [Kx , each a tensor product of j copies of R
and n — j copies of my, are orthant ideals.

Example 2.3. The open Koszul complex in two real-exponent variables is depicted in Figure 2. From a
geometric perspective, take the ordinary Koszul complex from Figure 1, replace the free modules with
their continuous versions, and push the generators as close to the origin as possible without meeting it.
The four possible orthant ideals are rendered in Figure 2. From left to right, viewing them as tensor
products, they correspond to the product of two closed rays k[R.], the product (in both orders) of a
closed ray with an open ray m, and the product of two open rays. In n real-exponent variables the 2"
orthant ideals arise from all n-fold tensor products of closed and open rays.

Proposition 2.4. The open Koszul complex Kf is a flat resolution of K over R.
Proof. Lemma 2.1 and the Kiinneth theorem [20, Theorem 3.6.3]. O

Limit-Koszul complexes similar to K" have previously been used to compute flat dimensions of
absolute integral closures [1] in the context of tight closure.
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0 =—
0 <«
————— >
Figure 2. Open Koszul complex in two real-exponent variables.
Example 2.5. The sequence x!¢! = x{,..., x5 isregular in R [5, Chapter 1], so the usual Koszul complex

I, (x!¥1) is a length n free resolution of B¢ = R/(xl) over R. Using this resolution, Tor® (k, B) = k
because k @z I, (x[¢1) has vanishing differentials.

Lemma 2.6. The real-exponent polynomial ring R®*> = R ® R has 2n variables
X=X1,.., % =x1Q@1,...,x,®1 and y=y,...,y%m=1®0x,...,1Qux,.
Over R®? is a directed system of Koszul complexes I, (x'¢) — yle1y on the sequences
=yl =xf =yl =
with € > 0. The colimit Kf‘y =lim,_, K, (211 — &1y is an R®2-flat resolution of R.

Proof. The general case is the tensor product over K of n copies of the case n = 1, which in turn reduces
to the calculation R®?/(x® —y® | & > 0) = R. O
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Definition 2.7. Denote by R* and R” the copies of R embedded in R®?> as R® 1 and 1 ® R. Fix an
R*-module M:

(1) Write M? for the corresponding R”-module, with the x variables renamed to y.
(2) The open total Koszul complex of an R*-module M is [Kf*y (M) = Kx 7 Qry M.

Remark 2.8. By Definition 2.2, each of the 4" summands of Kx ~Y in Lemma 2.6 is the tensor product
over Kk of an orthant R*-ideal and an orthant R”-ideal.

Theorem 2.9. The open total Koszul complex IKx ~Y(M) is a length n resolution of M over R®? for any
R*-module M. This resolution is flat over R*; more precisely, as an R*-module Kx ~Y(M) is a direct sum
of orthant R*-ideals.

Proof. The tensor product le ~Y®gy M? is over RY and hence converts the orthant R*-ideal decomposition
for [K* Y afforded by Remark 2.8 into one for [Kx Y (M).

Since tensor products commute with colimits, K" (M) = lim,_, K (M), where K{(M) =
K. (x¢! — ylly @ gy M?. Each complex [Kf(M) is the ordinary Koszul complex of the sequence
x!¢1 — yl¢1 on the R®%-module R®? @y MY. But x!*! — y!¢l is a regular sequence on this module because
the x variables are algebraically independent from the y variables. Thus K¢ (M) is acyclic by exactness
of colimits. Moreover, again by algebraic independence, the nonzero homology of K¢ (M) is naturally the

R?-module M, with an action of K[x¢]] where x¢ acts the same way as y¢ due to the relation x{ — y¢. [J
Corollary 2.10. The n-variable real-exponent polynomial ring has flat dimension n.

Proof. Example 2.5 implies that fl.dim R > n, and fl.dim R < n by Theorem 2.9. O

3. Global dimension n +1

Lemma 3.1. Fix an orthant ideal O # R. Choose a sequence {&y}xen such that & = (e1x, ..., €nr) € R}
has

e gix =0 for all k if the i-th factor of O is Ry and
o {€ir}ren strictly decreases with limit O if the i-th factor of O is m,.

Let F =, (x®) be the direct sum of the principal ideals in R generated by the monomials with degrees .
Each summand (x®*) is free with basis vector 1y, and O has a free resolution 0 <— F < F < 0 whose
differential sends 1} € (x®) to 1) — xS &+ 1, 1.

Proof. The augmentation map @ <— F sends 1; to x®. It is surjective by definition of O. Since « is
graded by the monoid R’} , its kernel can be calculated degree by degree. In degree a € R the kernel is
spanned by all differences x* ¢ 1; — x%~¢¢1, such that &; and &; both weakly precede a; indeed, this
subspace of the a-graded component F, has codimension 1, and it is contained in the kernel because
x@ % xf = x?~¢tx®_ The differential is injective because each element f € F' has nonzero coefficient
on a basis vector 1; with kK maximal, and the image of f has nonzero coefficient on 1. O
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Lemma 3.2. K= R,/my has a free resolution of length 2, and Ext%el (k, F) #0.

Proof. The resolution of m; over R| in Lemma 3.1 (with n = 1) can be augmented and composed
with the inclusion Ry <= m; to yield a free resolution of k over R;. The long exact sequence from
0 < Kk < Ry < m; < 0 implies that Ext’;:1 k, = ExtiR1 (my, —) fori > 1. Now apply Hom(my, —) to
the exact sequence 0 — F — F — m; — 0. The first few terms are 0 - Hom(m;, F) - Hom(m, F) —
R; — Ext!(m, F). The image of Hom(m;, F) — R; is m;, so k < Ext!(m;, F) = Ext’(k, F) is

nonzero. O

Remark 3.3. Any ideal that is a countable (but not finite) union of a chain of principal ideals has projective
dimension 1 [17, page 14]. But it is convenient to have an explicit free resolution of m; over Ry, and it is
no extra work to resolve all orthant ideals.

Proposition 3.4. Setm| = (x; | ¢ > 0) and J = (x1, ..., x,—1) € R. Using x = x, for Ry, consider the
Ri{-module F in Lemma 3.2 with n = 1 as an R-module via R — Ry, where xf — O forall ¢ > 0 and
i<n-—1. Then Ext’;;rl(R/I, F)#O0when I =J +mj.

Proof. LetF, : 0 <~ R| < F < F <« 0 be the R;-free resolution of k obtained by augmenting the
resolution of m; in Lemma 3.1 with n = 1. Let [, = IK®-1(x,,_1) be the ordinary Koszul complex over
R,_1 on the sequence x,_; = xy, ..., x,—1, which is a free resolution of R,_;/x,_1R,_1 over R,_;.
Then Tot(F, ®k IK,) is a free resolution of R// over R. On the other hand,

F. @k K, =F. Qg R1 ®k Ry—1 Qr,_, I,
=F.®r, RQg,_, K.
=F.Qr ROr R®p, K
= [Ffe QR K.R,

where FR® = F, ®g, R is an R-free resolution of R/m;R and the ordinary Koszul complex KX =
R ®Rn—]
Using (—)* to denote the free dual Homg(—, R), compute

K, = K.R (x,—1) of the sequence x,_; in R is an R-free resolution of R/J.

Homgz (FX @k KX, F) = Homgz (FX, Homg (KX, F))
= Homg(FR, (KF)* ®@% F)
= Homg(FX, (KX)* ®& R ®g, F), (3-1)

where the bottom isomorphism is because the R-action on F factors through R;. The diffg:]rentials of the

complex (K®)*®z R = (KF)* @4, _, k all vanish, and this complex has cohomology R, * 7 in degree g.
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Hence the total complex of Equation (3-1) has homology

Exti(R/1, F)= D H,Homg (R, FU)y
p+q=i
)
= (P H,Homg, .. F*«))
ptg=i
n—1
= P Exth k FUa)),
ptg=i
where the middle isomorphism is again because the R-action on F factors through R;. Taking p =2 and
g = n — 1 yields the nonvanishing by Lemma 3.2. O

Remark 3.5. The proof of Proposition 3.4 is essentially a Grothendieck spectral sequence for the derived
functors of the composite Homg, (k, —) o Homg, ,(R,—1/X,—1, —), but the elementary Koszul argument
isn’t more lengthy than verifying the hypotheses.

Theorem 3.6. The n-variable real-exponent polynomial ring has global dimension n + 1.

Proof. Proposition 3.4 yields the lower bound gl.dim R > n + 1. For the opposite bound, given any
R-module M, each module in the length n flat resolution from Theorem 2.9 has a free resolution of length
at most 1 by Lemma 3.1. By the comparison theorem for projective resolutions [20, Theorem 2.2.6], the
differentials of the flat resolution lift to chain maps of these free resolutions. The total complex of the
resulting double complex has length at most n + 1. O

Remark 3.7. As an R"-graded module, the quotient R/I in Proposition 3.4 is nonzero only in degrees
from R"~! C R". Hence R /1 is ephemeral [4], meaning, more or less, that its set of nonzero degrees
has measure 0. The projective dimension exceeding n is not due solely to this ephemerality. Indeed,
multiplication by x,{ induces an inclusion of R/I into R/I’ for I' = (x1,...,xp—1) + (x5 | &€ > 1),
which is supported on a unit cube in R’} that is neither open nor closed. Theorem 3.6 implies that
Ext’;;rl (R/I',N) — Ext’l’;rl (x,R/I, N) is surjective for all modules N, so R/I’ has projective dimension
n + 1. On the other hand, it could be the closed right endpoints [10] — that is, closed socle elements [13,
Section 4.1] — that cause the problem. Thus it could be that sheaves in the conic topology (‘y-topology”’;
see [4; 8; 15]) have consistently lower projective dimensions.

4. Dense exponent sets

The results in Sections 2 and 3 extend to monoid algebras for positive cones of subgroups of R" satisfying
a mild density condition. Applications to noncommutative toric geometry should require restriction to
subgroups of this sort.

Definition 4.1. Let G C R” be a subgroup whose intersection with each coordinate ray p of R” is dense.
Write G = G NR, for the positive cone in G, set 6 = p NR’ \ {0}, and let (O}Jr = ]_[p G N p; be the
set of points in G whose projections to all coordinate rays are strictly positive and still lie in G. Set
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RG =K[G], the monoid algebra of G over k. Let Rf, and R(y; be the copies of Rg embedded in R%z

as R ®1and 1 ® Rg. For ¢ € é+ let x[¢1 = x‘fl, ..., X" be the corresponding sequence of elements
in R(;.
(1) The open Koszul complex over R is the colimit I<¥ = lim, s K (x!e).

(2) Fix an R§;-module M. Write M” for the corresponding Ré-module, with the x variables renamed
to y. With notation for variables as in Lemma 2.6, the open fotal Koszul complex of M is the colimit
[Kic_y(M) = @eeé+ K. (T — y[e]) Qpry M.

(3) Given a subset o C {1, ..., n}, the orthant ideal I, C R is generated by all monomials x¢ for
e € Gy suchthate; >0foralli eo.

Example 4.2. Let G be generated by [ ], [7]. [1]. [°] as a subgroup of R?, so G consists of the integer
linear combinations of these four vectors. The intersection G N p”¥ with the y-axis p? arises from integer

coefficients «, 8, y, and § such that

L=l L)

This occurs precisely when 2« + 78 + y = 0, and in that case y = y + de. Since r is irrational it is
linearly independent from 1 over the integers, so 8 = 0 and hence y = —2« is always an even integer.
Since e is irrational, the only integer points in G N p* have even y-coordinate:

oor ()

The point [}] € G has strictly positive projection to p”, but that projection lands outside of G. Hence
é+ =GNpExGNp l is a proper subgroup of G, given the strictly positive point [}] € Gy~ (°}+.
Nonetheless, é+ contains positive real multiples of [i] approaching the origin, which is all the colimit in
the proof of Theorem 4.3 requires.

Theorem 4.3. If a subgroup G C R" is dense in every coordinate subspace of R" as in Definition 4.1,
then Theorem 2.9 holds verbatim with Rg = K[G NR',] in place of R. Consequently, the ring R has flat

dimension n and global dimension n + 1.

Proof. Foro C {1,...,n} and &€ € R" let &, € R" be the restriction of € to o, so &, has entry 0 in
the coordinate indexed by every j € o. The 2" summands of [Kx are orthant ideals because I; (x[¢]) =
EBl o|=i (") naturally with respect to the inclusions induced by the colimit defining Kx . Each orthant
ideal is flat because this colimit is filtered: given two vectors &1, & € G, the coordinatewise minimum
€1 A&y € R lies in é+ because its projection to each ray lies in G. Proposition 2.4 therefore generalizes
to R by the exactness of colimits and the cokernel calculation K = R /m for the G-graded maximal
ideal m = (x® | 0 £ & € G). Example 2.5 generalizes with no additional work. Lemma 2.6 generalizes by
exactness of colimits and the cokernel calculation Rg = R%’z /(x!¢1 — yl1 10 £ & € G ). The conclusion
of Remark 2.8 generalizes, but the reason is direct calculation of KK, (x!¢] — yl¢l) as was done for K.
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The original proof of Theorem 2.9 uses that tensor products commute with colimits, but the generalized
proof avoids that argument by simply defining l]f&f_y as the relevant colimit. The rest of the proof and the
generalization of the flat dimension claim in Corollary 2.10 work mutatis mutandis, given the strengthened
versions of the results they cite.

The orthant ideal resolution in Lemma 3.1 generalizes to Rg by the density hypothesis, including
specifically the part about intersecting with coordinate subspaces. The Ext calculation in Lemma 3.2
works again by density of the exponent set of m; in R ;. The statement and proof of Proposition 3.4 work
mutatis mutandis for Rg in place of R as long as the power of x; generating J lies in the intersection of
G with the corresponding coordinate ray of R”. The proof of Theorem 3.6 then works verbatim, given
the strengthened versions of the results it cites. O
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Differences between perfect powers:

prime power gaps

Michael A. Bennett and Samir Siksek

We develop machinery to explicitly determine, in many instances, when the difference x> — y" is divisible
only by powers of a given fixed prime. This combines a wide variety of techniques from Diophantine
approximation (bounds for linear forms in logarithms, both archimedean and nonarchimedean, lattice
basis reduction, methods for solving Thue—Mahler and S-unit equations, and the primitive divisor
theorem of Bilu, Hanrot and Voutier) and classical algebraic number theory, with results derived from the
modularity of Galois representations attached to Frey—Hellegoaurch elliptic curves. By way of example,

we completely solve the equation
x2 +qa — yn’

where 2 < g < 100 is prime, and x, y, @ and n are integers with n > 3 and gcd(x, y) = 1.
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1790 Michael A. Bennett and Samir Siksek

1. Introduction

The Lebesgue—Nagell equation
¥+ D=y" (1)

has a very extensive literature, motivated, at least in part, by attempts to extend Mihdilescu’s theorem
[2004] (Catalan’s conjecture) to larger gaps in the sequence of perfect powers, in an attempt to attack
Pillai’s conjecture [1936]. In (1), we will suppose that x and y are coprime nonzero integers, and that the
prime divisors of D belong to a fixed, finite set of primes S. Under these assumptions, bounds for linear
forms in logarithms, p-adic and complex, imply that the set of integer solutions (x, y, n) to (1), with
|y| > 1 and n > 3, is finite and effectively determinable. If, in addition, we suppose that D is positive and
that y is odd, then these solutions may be explicitly determined, provided |S| is not too large, through
appeal to the primitive divisor theorem of Bilu, Hanrot and Voutier [Bilu et al. 2001], in conjunction with
techniques from Diophantine approximation.

If either D > 0 and y is even, or if D < 0, the primitive divisor theorem cannot be applied to solve (1)
and we must work rather harder, appealing to either bounds for linear forms in logarithms or to results
based upon the modularity of Galois representations associated to certain Frey—Hellegouarch elliptic
curves. In a companion paper [Bennett and Siksek 2023], we develop machinery for handling (1) in the
first difficult case where D > 0 and y is even. Though the techniques we discuss in the present paper are
more widely applicable, we will, for simplicity, restrict attention to the case where D in (1) is divisible
by a single prime ¢, whilst treating both the cases D < 0 and D > 0. That is, we will concern ourselves
primarily with the equation

(=D =y" qtx, 2)
where § € {0, 1} and « is a nonnegative integer. In the case 6 = 0, our main result is the following.

Theorem 1. If x, y, g, « and n are positive integers with q prime,2 < g < 100, g {x,n > 3 and
gt =y, (3)
then (q, «, y, n) is one of
(2,1,3,3), (2,2,5,3), (2,5,3,4), (3,5,7,3), (3,4,13,3), (7,1,2,3), (7,3,8,3), (7, 1,32, 3),
(7,2,65,3), (7,1,2,4), (7,2,5,4), (7,1,2,5), (7,1,8,5), (7,1,2,7), (7,3,2,9), (7, 1,2, 15),
(11,1,3,3), (11,1,15,3), (11,2,5,3), (11,3,443,3), (13,1,17,3), (17,1,3,4), (19,1,7, 3),
(19,1, 55,5), (23,1,3,3), (23,3,71,3), (23,3,78,4), (23,1,2,5), (23,1,2,11), (29,2,5,7),
(31,1,4,4), (31,1,2,5), (31,1,2,8), (41,2,29,4), (41,2,5,5), (47,1,6,3), (47,1,12,3),
(47,1,63,3), (47,2,17,3), (47,3,74,3), (47,1,3,5), (47,1,2,7), (53,1,9,3), (53,1,29,3),
(583,1,3,6), (61,1,5,3), (67,1,23,3), (71,1,8,3), (71,1,6,4), (71,1,3,7), (71,1,2,9),
(79, 1,20, 3), (79,1,2,7), (83,1,27,3), (83,1,3,9), (89,1,5,3), (97,2,12545,3), (97,1,7, 4).
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One might note that the restriction ¢ 1 x can be removed, with a modicum of effort, at least for
certain values of g. The cases where primitive divisor arguments are inapplicable correspond to g €
{7,23,31,47,71, 79} and y even (and this is where the great majority of work lies in proving Theorem 1).
If g =7, Theorem 1 generalizes recent work of Koutsianas [2020], who established a similar result under
certain conditions upon « and ¢, and, in particular, showed that (3) has no solutions with ¢ = 7 and
prime n = 13, 23 (mod 24). We note that the solution(s) with ¢ = 83 were omitted in the statement of
Theorem 1 of Berczes and Pink [2012].

Our results for (2) with § = 1 are less complete, at least when « is odd.

Theorem 2. Suppose that
q €{7,11,13,19, 23, 29, 31, 43, 47, 53, 59, 61, 67, 71, 79, 83}. 4)

If x and n are positive integers, g 1 x, n > 3 and

X2 gkl =y 5)

where y and k are integers, then (q, k, y, n) is one of

(7,2,393,3), (7,1,-3,5), (1,1,37,3) (11,0,5,5), (11,1,37,3), (13,0,3,5),
(19,0,5,3), (19,2,-127,3), (19,0,-3,4), (19,0,3,4), (23,1,1177,3),
(31,0,-3,3), (43,0,-3,3), (71,0,5,3), (71,1,-23,3), (79,0,45,3).

To the best of our knowledge, these are the first examples of primes g for which (5) has been completely
solved (though the cases with £k = 0 are treated in the thesis of Barros [2010]). There are eight other
primes in the range 3 < g < 100 for which we are unable to give a similarly satisfactory statement. For
four of these, namely ¢ = 3, 5, 17 and 37, the equation (5) has a solution with y = =£1. For such primes
we are unaware of any results that would enable us to completely treat fixed exponents n of moderate
size; this difficulty is well known for the D = —2 case of (1). One should note that it is relatively easy
to solve (5) for g € {3, 5, 37}, under the additional assumption that y is even (and somewhat harder if
g = 17 and y is even). For the other four primes, namely ¢ =41, 73, 89 and 97, we give a method which
appears theoretically capable of success, but is alas prohibitively expensive, computationally speaking.
We content ourselves by proving the following modest result for these primes.

Theorem 3. Let g € {41,73, 89,97}. The only solutions to (5) with q 1 x and 3 < n < 1000 are with
(g, k, y, n) equal to one of
(41,0,-2,5), (41,0,2,3), (41,0,2,7), (41,1,10,5), (73,0,—6,4),
(73,0,—4,3), (73,0,2,3), (73,0,3,3), (73,0,6,3), (73,0,6,4), (73,0,72,3),
(89,0, —4,3), (89,0,—-2,3), (89,0,2,5), (89,0,2,13), (97,0,2,7).

There are no solutions to (5) with n > 1000, g { x and either ¢ =73 and y = 0 (mod 2), or with ¢ =97
and y =1 (mod 2).
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The additional assumption that the exponent of our prime ¢g is even simplifies matters considerably.
In the case of (3), Berczes and Pink [2008] deduced Theorem 1 for even values of o (whence primitive
divisor technology works efficiently). For completeness, we extend this to g < 1000; the results for
g < 100 are, of course, just a special case of Theorem 1.

Theorem 4. If x, y, q, k and n are positive integers with q prime,2 < q < 1000, ¢ { x,n > 3 and
x2 +qZk — yn’ (6)
then (q, k, y, n) is one of
(2,1,5,3), (3,2,13,3), (7,1,65,3), (7,1,5.4), (11,1,5,3), (29,1,5,7),
(41,1,29,4), (41,1,5,5), &7,1,17,3), (97,1,12545,3), (107,1,37,3), (191,1,65, 3),
(239,1,169,4), (239,1,13,8), (431,1,145,3), (587,1,197,3), (971,1,325,3).

More interesting for us is the case where the difference x> — y" is positive (so that primitive divisor
arguments are inapplicable and there are no prior results available in the literature). We prove the following.

Theorem 5. If x, q, k and n are positive integers with q prime,2 < g < 1000, g { x,n > 3 and
=g =y", ()
where y is an integer, then (q, k, y, n) is one of

(3,1,-2,3), (3,1,40,3), 3,1,%£2,4), 3,2,-2,5), (5,2,6,3), (7,2,15,3), (7,1,2,5), (11,1, 12, 3),
(11,2,3,5), (13,1,3,3), (13,1,12,5), (17,1, -4,3), (17,1, £12,4), (17,2,42,3), (29,1, -6, 3),
(31,1,2,7), (43,1, —12,3), (43,1, 126, 3), (43,4,96222, 3), (47, 1, 6300, 3), (53, 1,6, 3),

(71, 1,30, 3), (71,2, —136, 3), (89,1, 84,3), (97,2,3135,3), (101, 1, 24, 3), (109, 1, 20, 3),

(109, 1, 35, 3), (109, 1, 570, 3), (127,1, —10, 3), (127, 1,8, 3), (127, 1, 198, 3), (127, 1,2,9),

(179, 1, =30, 3), (193, 1, 63, 3), (197, 1, 260, 3), (223, 1, 30, 3), (251, 1, —10, 3), (251, 1, -6, 5),
(257, 1, -4,5), (263, 1, 2418, 3), (277, 1, —-30, 3), (307, 1, 60, 3), (307, 1, 176, 3), (307, 2,2262, 3),
(359, 1, =28, 3), (383, 2,25800, 3), (397,1, —42,3), (431, 1, 12, 3), (433,1, —12,3), (433, 1, 143, 3),
(433, 2,26462, 3), (479, 1,90, 3), (499, 1, —12,5), (503, 1, 828, 3), (557,1, =60, 3), (577, 1, £408, 4),
(593,1, =70, 3), (601, 1,72, 3), (659, 1,42, 3), (683, 1, 193346, 3), (701, 1, 4452, 3), (727, 1, 18, 3),
(739,11, 234, 3), (769, 1, 255, 3), (811, 1, =70, 3), (857, 1, =72, 3), (997, 1, 48, 3).

We note that, with sufficient computational power, there is no obstruction to extending the results of
Theorems 4 and 5 to larger prime values g. Without fundamentally new ideas, it is not clear that the same
may be said of, for example, Theorem 1. In this case, the bounds we obtain upon the exponent n via

linear forms in logarithms, even for relatively small ¢, leave us with a computation which, while finite, is
barely tractable.
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Equation (8) has been completely resolved [Ivorra 2003; Siksek 2003] for g = 2, except for the case
(o, §) = (1, 1) which corresponds to D = —2 in (1). The solutions for g = 2 in our theorems are included
for completeness. For the remainder of the paper, we suppose that ¢ is an odd prime. In particular, we
are concerned with the equation

X2+ (=% =y", ged(x,y)=1, a >0, (8)

where ¢ is a fixed odd prime, n > 3, and § € {0, 1}.
Our proofs will use a broad combination of techniques, which include

« lower bounds for linear forms in complex and p-adic logarithms which yield bounds for the exponent n
in (8);

» Frey—Hellegouarch curves and their Galois representations which provide a wealth of local informa-
tion regarding solutions to (8);

« the celebrated primitive divisor theorem of Bilu, Hanrot and Voutier, that can be used to treat most
cases of (8) when y is odd and § = 0;

« elementary descent arguments that reduce (8) for a fixed exponent n to Thue—Mahler equations,
which are possible to resolve thanks to the Thue—Mabhler solver associated to [Gherga and Siksek
2022].

The outline of this paper is as follows. In Section 2, we solve the equation x> 4+ (—1)%¢% = y" for
n € {3,4} and 3 < g < 100 by reducing the problem to the determination of S-integral points on elliptic
curves. In Section 3, we solve the equation x> — g2 = y", for ¢ in the range 3 < g < 1000, with y
odd, using an elementary sieving argument; this completes the proof of Theorem 5 in the case y is odd.
Next, Section 4 provides a short overview of Lucas sequences, their ranks of apparition, and the primitive
divisor theorem of Bilu, Hanrot and Voutier. We make use of this machinery in Section 5 to solve the
equation x2 4 g% = y" for ¢ in the range 3 < ¢ < 1000, thereby proving Theorem 4. Section 6 reduces

the equation x> — g% = y”, for even values of y, to Thue-Mahler equations of the form

=2y =4t ©)
In Section 7, we give a brief outline of the modular approach to Diophantine equations. Section 8 applies
this modular approach, particularly the (n, n, n) Frey—Hellegouarch elliptic curves of Kraus [1997], to (9);
this allows us to deduce that there are no solutions for 3 < g < 1000 except for possibly g € {31, 127, 257},
where the mod n representation of the Frey—Hellegouarch curve arises from that of an elliptic curve with
full 2-torsion and conductor 2¢q. Before we can complete the proof of Theorem 5, we need an upper bound
for the exponent n. We give a sharpening of Bugeaud’s bound [1997] for the equation x? — g% = y",
which uses (9) and the theory of linear forms in real and p-adic logarithms. In Section 10, we complete
the proof of Theorem 5; our approach makes use of a sieving technique that builds on the information
obtained from the modular approach in Section 8 and the upper bound for n established in Section 9. The
remainder of the paper is concerned with (8) where o« = 2k + 1, and for 3 < g < 100. In Section 11, we
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solve x2 + g2+1

solve x2 — g?k+1

= y" with y odd with the help of the primitive divisor theorem, and in Section 12 we
= y° by reducing to Thue-Mahler equations.

2 2k+1

It remains, then, to handle the equations x~ — g 2k+1

=y"and x> +¢ = y" where, in the latter case,

we may additionally assume that y is even. In Section 13, we study the more general equation

Y+t =x% ged(x,y) =1, (10)
where ¢q is prime, using Galois representations of Frey—Hellegouarch curves. Our approach builds on
previous work of Bennett and Skinner [2004], and also on the work of Ivorra and Kraus [2006]. We
then restrict ourselves in Section 14 to the case z = £1 and « odd in (10). In this section, we develop a
variety of sieves based upon local information coming from the Frey—Hellegouarch curves that allows
us, in many situations, to eliminate values of ¢ from consideration completely and, in the more difficult
cases, to solve (8) for a fixed pair (g, n). In particular, we employ this strategy to complete the proofs of
Theorems 2 and 3. Finally, in Section 15, we return to bounds for linear forms in p-adic and complex
logarithms to derive explicit upper bounds upon 7 in (8), and then report upon a (somewhat substantial)
computation to use the arguments of Section 14 to solve (8) for all remaining pairs (g, n) required to
finish the proof of Theorem 1.

2. Reduction to S-integral points on elliptic curves for n € {3, 4}

In the following sections, it will be of value to us to assume that the exponent n in (8) is not too small.
This is primarily to ensure that the Frey—Hellegouarch curve we attach to a putative solution has a
corresponding mod n Galois representation that is irreducible. For suitably large prime values of n
(typically, n > 7), the desired irreducibility follows from Mazur’s isogeny theorem. In Section 4, such an
assumption allows us to (mostly) ignore so-called defective Lucas sequences.

In this section, we treat separately the cases n = 3 and n = 4 for g < 100, where the problem of
solving (8) reduces immediately to one of determining S-integral points on specific models of genus one
curves; here S = {q}. This approach falters for many values of ¢ in the range 100 < g < 1000 as we are
often unable to compute the Mordell-Weil groups of the relevant elliptic curves. Thus for the proofs of
Theorems 4 and 5 for exponents n = 3, n = 4, where we treat values of g less than 1000, we shall employ
different techniques including sieving arguments and reduction to Thue—Mabhler equations.

The case n = 3. Supposing that we have a coprime solution to (8) with n = 3, we can write « = 6b + ¢,
where 0 < ¢ < 5. Taking X = y/q?® and Y = x /¢, it follows that (X, Y) is an S-integral point on the
elliptic curve

Y2:X3+(—1)5+1qc, (11)

where S = {gq}. Here, for a particular choice of § € {0, 1} and prime ¢ we may use the standard method for
computing S-integral points on elliptic curves based on lower bounds for linear forms in elliptic logarithms
(e.g., [Pethd et al. 1999]). We made use of the built-in Magma [Bosma et al. 1997] implementation of this
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q |6 |al| x y q |6 |« X y q |6 |« X y
2 101 5 3 171111 5 2 471013 549 74
2102 11 5 171111 9 4 47 11| 2| 500047 6300
2 1)1 1 —1 171111 23 8 531011 26 9
211|771 17 17111 282 43 531011 156 29
21119 13 | =7 171111 375 52 531112 55 6
2 (113 3 1 17| 11] 7 |21063928 | 76271 6101 8 5
3104 46 13 1711 378661 5234 67101 110 23
310(5] 10 7 17112 15 —4 7110 |1 21 8
3 (11 2 1 17|14 397 42 7111 14 5
3 (112 1 -2 19101 18 7 711112 179 30
3 (112 253 | 40 1911 12 5 711113 588 -23
51101 2 | -1 19115 654 —127 71| 1|4 4785 —136
511(14] 29 6 23101 2 3 73111 3 —4
7101 1 2 231013 588 71 731111 9 2
7 10|1]| 181 32 23113 40380 1177 73|11 10 3
7102 524 | 65 29|12 25 -6 73|11 17 6
71013 13 8 31|11 2 -3 73|11 611 72
71114 76 15 37111 6 —1 73|11 6717 356
7115|7792 | 393 37711 8 3 791011 89 20
11101 4 3 37111 3788 243 79111 302 45
11{0] 1] 58 15 371113 228 11 83|01 140 27
11{0]2 2 5 41 | 1|1 7 2 89101 6 5
1110 |3]9324 | 443 43|11 4 -3 89 11]|1 5 —4
1|12 43 12 43 |12 11 —12 89 1|1 9 -2
1113 228 37 43 | 1| 8 | 30042907 | 96222 89 11]|1 33 10
13{0(1] 70 17 43 |12 1415 126 89 1|1 408 55
1312 14 3 4710 | 1 13 6 89112 775 84
17111 3 -2 4710 | 1 41 12 97 | 0|2 | 1405096 | 12545
171111 4 | -1 4710 1 500 63 97 1111 77 18
471012 52 17 97 | 1|4 | 175784 | 3135

Table 1. Solutions to the equation x? 4+ (—1)?¢* = y? for primes 2 < ¢ < 100, § € {0, 1}
and x, y, o integers satisfying o« > 0, x > 0, y #0, and ged(x, y) = 1.

method to compute these S-integral points on (11) for § € {0, 1} and 2 < g < 100. We obtained a total of
83 solutions to (8) for these values of ¢ with > 0, x > 0, y # 0 and gcd(x, y) = 1. These are given in
Table 1.

The case n = 4. Next we consider the case n = 4 separately. Write « = 4b + ¢ where 0 < ¢ < 3. Let
X =(y/q")*, Y =xy/q?. Then (X, Y) is an S-integral point on the elliptic curve

Y2 =X(X*+ (D¢, (12)
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q|é|la|l x |y q |6|a| x |y q |6 |« X y
210(5] 7 |3 71011 3 |2 231013 |6083 |78
211(13] 3 1 71012245 31{0(1] 15 | 4
311(1] 2 1 17/{0(1] 8 |3 4110| 2| 840 |29
3111512211 171]2|145|12 7110(1] 35 | 6
31112 5 |2 1911} 10 |3 7311]1] 37 | 6
97 10| 1| 48 |7

Table 2. Solutions to the equation x2 + (—1)?¢* = y* for primes 2 < ¢ < 100, § € {0, 1}
and x, y, a integers satisfying o > 0, x > 0, y > 0, and ged(x, y) = 1.

where S = {g}. We again appealed to the built-in Magma [Bosma et al. 1997] implementation of this
method to compute these S-integral points on (12) for § € {0, 1} and 2 < g < 100. We obtained a total of
16 solutions to (8) for these values of ¢ with ¢ > 0, x > 0, y > 0 and gcd(x, y) = 1. These are given in
Table 2.

3. An elementary approach to x2> — g% = y” with y odd

In this section, we apply an elementary factorization argument to prove Theorem 5 for y odd. In other
words, we consider the equation

x2— q2k =", x,k, n positive integers, n > 3, gcd(x, y) = 1, y an odd integer. (13)

Here ¢ > 3 is a prime. From this, we immediately see that
x—i—qk:yf and x—qkzyg, (14)

with y = y;y;, so that we have
Y=y, = 24%. (15)

If 2| n, then y{ =y =1 (mod 4), a contradiction. We may suppose henceforth, without loss of generality,
that n is an odd prime. Observe that

G =)+ D =y -0 =245 (16)
Clearly y; > y, and, as they are both odd, y; — y» > 2 and 2 | (y; — y2). Write
d=ged(yi =y, i 3 P05
so that y, = y; (mod d) and
0=y + 3 y+- -+ ¥ =ny}! (mod d).

Similarly, we have ny} ' =0 (mod d) and so d € {1, n}.
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We first deal with the case d = n, whereby, from (16), ¢ = n. Let r = ord, (y; — y2) > 1 and write
y1 = y2 +n"k where n t k. Then

1, e e (2+n"K)" —yy
ord, (y{ 1+y1 2y2+---—|—y2 1)=0rd,,( o 2)=1.

Hence
yi—yr=2n"" and Y YTy b4y =0, (17)

and so
n—1

n=TT1y =iyl = |Iyil = ly2l|" ™

i=1
Recall that y; and y, are both odd. If y, # %y, then the right-hand side of this last inequality is at
least 2"~!, which is impossible. Thus y» = £y, so that, from (17), y{‘*l | n. It follows that |y | = [y2| =1,
contradicting (14).
Thus d = 1, whence

n—1

yi—y2=2 and Y4y Pyt 4y =4k (18)
Since the polynomial X"~! 4+ X"~2 4 ...+ 1 has a root modulo g, the Dedekind—Kummer theorem tells
us that ¢ splits in Z[¢,] and so ¢ = 1 (mod n). We therefore have the following.
Proposition 3.1. Ifx, y, q, k and n are positive integers satisfying (13) with n and q prime, thenn | (g —1)
and there exists an odd positive integer X such that y = X (X + 2) and
(X +2)" — X" =24 (19)
This last result makes it an extremely straightforward matter to solve (7) in the case y is odd.
Lemma 3.2. The only solutions to (13) with 3 < g < 1000 prime correspond to the identities
76 -7t =15, 1222 11" =3, 14°-13* =37, 175784* - 97* =3135°,
2347 —109* =35%, 5367 —193% =63%, 17647 —433% = 143°, 4144% —769% = 255°.

Proof. Suppose first that n = 3, where (19) becomes
3X+1)2+1=4" (20)

From [Cohn 1997; 2003], we know that the equation 3ul+1= y"™ has no solutions with m > 3. We
conclude that £ = 1 or 2. Solving (20) with k =1 or 2 and 3 < g < 1000 leads to the seven solutions with
n=23.

We now suppose that n > 5 is prime. By a theorem of Bennett and Skinner [2004, Theorem 2],
the only solutions to the equation X" + Y" = 2Z? with n > 5 prime and gcd(X,Y) = 1 are with
either | XY|=1or (n, X, Y, Z) = (5,3, —1, £11). We note that if k is even then (19) can be rewritten
as (X +2)" — X" = 2(qk/2)2, and therefore n = 5, X = 1 and qk/2 = 11. This yields the solution
1222 — 114 =35,



1798 Michael A. Bennett and Samir Siksek

We may therefore suppose that k is odd. Recalling that n | (¢ — 1) leaves us with precisely 191 pairs
(¢, n) to consider, ranging from (11, 5) to (997, 83). Fix one of these pairs (g, n) and let £ { ng be an
odd prime. Let Z, be the set of 8 € Z/(£ — 1)Z such that g is odd and the polynomial

(X +2)" — X" —24°

has a root in F,. We note that the value of g modulo ¢ depends only on the residue class of k£ modulo
£ — 1. From (19), we deduce that (k mod ¢) € Z,. Now let £, ¢5, ..., £, be a collection of odd primes
with ¢; tng for 1 <i <m. Let

M=Icm({; —1,6,—1,...,¢,—1) 2D
and set
¢, =1BEL/MZ: (B mod¥{;)e Zy fori=1,...,m}. (22)

.....

It is clear that (k mod M) € Z;,
Zy,

¢,,- We wrote a short Magma script which, for each pair (g, n), computed

.....

¢, Where €1, £>, ..., £, are the odd primes < 101 distinct from n and ¢. In all 191 cases we found

.....

¢,, = &, completing the desired contradiction. O

,,,,,

4. Lucas sequences and the primitive divisor theorem

The primitive divisor theorem of Bilu, Hanrot and Voutier [Bilu et al. 2001] shall be our main tool
for treating (8) when § = 0 and y is odd. In this section, we state this result and a related theorem of
Carmichael that shall be useful later. A pair of algebraic integers (y, 8) is called a Lucas pair if y + 6
and y 4 are nonzero coprime rational integers, and y /8 is not a root of unity. We say that two Lucas pairs
(y1,61) and (y», 8,) are equivalent if y,/y, = £1 and 8§, /6, = £1. Given a Lucas pair (y, §) we define
the corresponding Lucas sequence by

ym —_sm
Ly=— m=0,1,2,....
y—96
A prime £ is said to be a primitive divisor of the m-th term if £ divides L,, but £ does not divide
(y =8 LiLy-- Ly—1.

Theorem 6 [Bilu et al. 2001]. Let (y, 8) be a Lucas pair and write {L,,} for the corresponding Lucas

sequence.
(1) If m = 30, then L,, has a primitive divisor.
@i1) If m = 11 is prime, then L,, has a primitive divisor.

(iii) L7 has a primitive divisor unless (y, 8) is equivalent to ((a — 'b) /2, (a+ Vb) /2) where
(a,b) e{(1,-7), (1, —19)}. (23)

(iv) Ls has a primitive divisor unless (y, 8) is equivalent to ((a — Vb) /2, (a+ Vb) /2) where
(a,b) €{(1,5), (1, =7, (2, —40), (1, —11), (1, —15), (12, =76), (12, —1364)}. (24)
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Let £ be a prime. We define the rank of apparition of £ in the Lucas sequence {L,,} to be the smallest
positive integer m such that £ | L,,. We denote the rank of apparition of £ by m,. The following theorem
will be useful for us; a concise proof may be found in [Bennett et al. 2022, Theorem 8§].

Theorem 7 [Carmichael 1913]. Let (v, &) be a Lucas pair, and {L,,} the corresponding Lucas sequence.
Let € be a prime.

(i) If € | y3 then £ 1 L,, for all positive integers m.

(i) Suppose £1y8. Write D = (y — 8)* € Z.

(@) Ift #£2and £ | D, then my = L.

(b) If € #2and (2) =1, thenmy | (€ — 1).
© Ife #2and (L) =—1, thenm, | (£ +1).
(d) If £ =2, thenmy =2 or 3.

(iii) If €1y & then
5. The equation x2 + ¢?* = y": the proof of Theorem 4

In this section, we prove Theorem 4 with the help of the primitive divisor theorem. We are concerned

with the equation
x24+¢** =y",  x, k, n positive integers, n > 3, ged(x, y) = 1. (25)

Here g > 3 is a prime. Considering this equation modulo 8 immediately tells us that y is odd and x is

even. Without loss of generality, we may suppose that 4 | n or that n is divisible by an odd prime.

Lemma 5.1. Solutions to (25) with 4 | n and odd prime q satisfy k =1, g> =2y"> —1 and x = (g> —1)/2.
In particular, the only solutions to (25) with 4 | n and prime 3 < g < 1000 correspond to the identities

24 + 77 =54 84074412 =29* and 28560% +239% =13 = 169*.
Proof. Suppose that 4 | n. Then (y"/? 4+ x)(y"/? — x) = ¢**, and so
Y24 x=¢g* and y"?—x=1.

Thus 2y"/? = g% 4 1. By Theorem 1 of [Bennett and Skinner 2004], the only solutions to the equation
A" + B" = 2C? with r > 4, ABC # 0 and gcd(A, B) = 1 are with |AB| =1or (r,A,B,C) =
(5,3, —1,£11). It follows that the equation 2y"/?> = g% + 1 has no solutions with k > 2 and 4 | n.
Therefore k = 1, and hence g> = 2y"/?> — 1. The only primes in the range 3 < ¢ < 1000, such that
g> =2y"? —1 with 4 | n, are ¢ =7, 41 and 239, which lead to the solutions stated in the lemma. [
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Henceforth, we will suppose that 7 is an odd prime. Thus x 4+ ¢*i = ", where we can write « = a + bi,
for a and b coprime integers with y = a? + b. Subtracting this equation from its conjugate yields

a — ot
q“=b-

(26)

oa—o
Lemma 5.2. Solutions to (25) with n = 3 and odd prime q must satisfy
(i) either ¢ =3 and (k, x, y) = (2, 46, 13);

(i) orq = 3a* — 1 for some positive integer a and (k, x, y) = (1, a®> —3a, a* + 1);
(iii) or g> = 3a® + 1 for some positive integer a and (k, x, y) = (1, 8a> + 3a, 4a®> + 1).
In particular, the only solutions to (25) with n = 3 and prime 3 < g < 1000 correspond to the identities

46° +3*=13°, 5242 +7° =65, 224+11°=5, 52°+4+47° =17,
1405096 +97% = 12545°, 198>+ 107> =37, 488> +191% =65,
1692% +431% = 145, 2702?4587 = 197°, 5778*+971% = 325°.

Proof. Let n = 3. Thanks to Table 1, we know that the only solution with ¢ = 3 is the one given in (i).
We may thus suppose that g > 5. Equation (26) gives

q" =b@Ba’ - ).

By the coprimality of @ and b, we have b = £1 or b = +¢*. We note that b = —1 gives g = 1 — 3a?
which is impossible. Also if b = g* then 3a*> — ¢** = 1 which is impossible modulo 3. Thus either b = 1
orb=—g*. If b=1, then

qk =3a% — 1,
and if b = —g¥ then

q2k =3a>+1.

From Theorem 1.1 of [Bennett and Skinner 2004], these equations have no solutions in positive integers if
k>4 or k > 2, respectively. If k =3, the elliptic curve corresponding to the first equation has Mordell-Weil
rank O over @ and it is straightforward to show that the equation has no integer solutions. We therefore
have that k = 1 in either case. Thus ¢ = 3a® — 1 or ¢> = 3a® + 1, and these yield the parametric solutions
in (ii) and (iii). For 5 < ¢ < 1000, the primes g of the form 3a” — 1 are

11, 47,107,191, 431, 587, 971.

For 5 < ¢ < 1000, the primes ¢ satisfying g> = 3a>+ 1 are ¢ = 7 and 97. These yield the solutions given
in the statement of the lemma. O

We expect that there are infinitely many primes g of the form 3a® — 1, but are very unsure about the
number of primes ¢ satisfying g> = 3a> + 1 (the only ones known are 7, 97 and 708158977). Quantifying
such results, in any case, is well beyond current technology.
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In view of Lemma 5.2, we henceforth suppose that n is > 5 and prime. The following lemma now
completes the proof of Theorem 4.

Lemma 5.3. Let (k, x, y, n) be a solution to (25) with prime n > 5 and odd prime q. Then k is odd,

{n |(@—1) ifqg=1(mod4),

. (27)
n|(g+1) ifqg=3(mod4),

and there is an integer a such that

L (@+)"+@—i* (a+i)"—(@—i)

, = +g*.
2 2i 9

y=a’+1,

In particular, the only solutions to (25) with prime 3 < g < 1000 and prime n > 5 correspond to the
identities

382 +412 =5, 2782+29* =5,

Proof. Suppose n is > 5 and prime in (25). By Theorem 1 of [Bennett et al. 2010], the equation
A* 4 B? = C"™ has no solutions satisfying gcd(A, B) =1, AB # 0 and m > 4. We conclude that  is odd.
We note that (o, @) is a Lucas pair and write {L,,} for the corresponding Lucas sequence. By Theorem 6,
L, must have a primitive divisor, and from (26) this primitive divisor is ¢. In particular, g does not divide
D = (a —&)? = —4b?. Thus by (26) we have b = £1 and D = —4. Moreover, the rank of apparition of ¢
in the sequence is n. By Theorem 7, we have n | (g — 1) if g=1 (mod 4) and n | (¢ + 1) if ¢ =3 (mod 4).

We now let g be a prime in the range 3 < g < 1000. There are 168 pairs (g, n) with ¢ in this range
and n a prime > 5 satisfying (27), ranging from (19, 5) to (997, 83). For each of these pairs (g, n), and
each sign n = %1, we need to consider the equation

(a+l)n2_(a—l)n Zn-qk, (28)
l

where k is an odd integer. We shall follow the sieving approach of Lemma 3.2 to eliminate all but two of
the possible 2 x 168 = 336 triples (g, n, ). Fix such a triple (g, n, ). Let f, € Z[X] be the polynomial
X+D)"—X-=0)"

fn(X) = 2i

Let £ { nq be an odd prime, and let Z, be the set 8 € Z/(£ — 1)Z such that 8 is odd and f,(X) —n-g? has
aroot in [Fy. It follows that (k (mod ¢)) € Z,. Now let ¢4, £3, ..., £,, be a collection of odd primes t gn.
Define M and Z,, ., by (21) and (22), respectively. It is clear that (k (mod M)) € Z, .. ¢, . We wrote
a short Magma script which, for each triple (g, n, ), computed Z,,

.....

¢,, Where £; ..., ¢, are the odd
¢, =9. The
two exceptions are (g, n, n) = (41,5, 1) and (29, 7, —1), and so these are the only two cases we need to

.....

primes < 150 distinct from » and g. In all but two of the 336 cases we found that Z,

.....

consider. Let
(X+iY)'"—(X—iY)"

Fo(X,Y) = %
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This is a homogeneous degree n — 1 polynomial belonging to Z[X, Y]. Now (28) can be written as
F,(a,1) = n-¢*. Thus it is sufficient to solve the Thue—Mahler equations F,(X,Y) =n - g* for
(g,n,n)=(41,5,1) and (29, 7, —1). Explicitly these equations are

5X4—10X%Y2 +v* =41F (29)
and

7X% —35X4Y2 +21X%Y* — vy = —29%, (30)

Using the Magma implementation of the Thue—Mahler solver described in [Gherga and Siksek 2022], we
find that the solutions to (29) are (X, Y, k) = (£2, &1, 1) and (0, £1, 0), and that the solutions to (30)
are also (X, Y, k) = (£2, £1, 1) and (0, &1, 0). These lead to the two solutions stated in the lemma. [l

6. The equation x*> — g** = y” with y even: reduction to Thue-Mabhler equations

Section 3 dealt with (7) in the case that y is odd, using purely elementary means. We now turn our

attention to (7) with y even, and consider the equation

x“—qg~ =y", x,k,n positive integers, n > 3, gcd(x, y) =1, y an even integer. 3D
Here ¢ > 3 is a prime and, without loss of generality, n =4 or n is an odd prime.
Lemma 6.1. Write y = 1 + /2. Any solution to (31) with n = 4 and q an odd prime must satisfy k = 1,

B y2m +y—2m _ J/4m +6+)/_4m B y2m _y—2m
= x= and y=—"—"+-—,
2 8 272

for some integer m. In particular, the only solutions with 3 < g < 1000 correspond to the identities

(32)

5232 =(+2)*, 1452 — 17> =(x12)* and 166465 —577% = (+408)*.
Proof. Suppose n = 4. Then (x + y?)(x — y%) = ¢, and so, by the coprimality of x and y,

x+y*=¢g* and x—y*=1,

or equivalently
2

X =

and ¢*—2y*=1. (33)

First we show that k£ = 1. From the second equation, we have (qk + 1)(qk -1 = 2y2. Since the greatest
common divisor of the two factors on the left is 2 we see that one of the two factors must be a perfect
square, i.e., g + 1 = z2 or ¢g¥ — 1 = z? for some nonzero integer z, and it is easy to see that k must be
odd. The impossibility of these cases for k > 3 follows from Mihdilescu’s theorem [2004] (Catalan’s
conjecture). Hence k = 1.

The second equation in (33) implies that ¢ + y~/2 is a totally positive unit in Z[+/2]. Thus

g+yvV2=y" and q-yvV2=y7", (34)
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for some integer m. The formulae for g and y in (32) follow from this, and the formula for x follows
from the first relation in (33).
We focus on primes 3 < g < 1000. From the first relation in (34),
log(2q) log 2000
<
2logy  2log(1++/2)

Thus —4 <m < 4. The values m = %1, £2, 4, respectively, give the three solutions in the statement of

Im| < < 5.

the lemma. If m = 0 or £3, then we obtain g = 1 or 99 which are not prime. U
In view of Lemma 6.1, we may henceforth suppose that n > 3 is odd. Let x’ be either x or —x, chosen so
that x’ = ¢* (mod 4). From (31), we deduce the existence of relatively prime integers y; and y, for which
x'4+gF=2y" and x'—gF=2""1yI, (35)
with y = 2y, y,, so that we have
Y =2y =4". (36)
We have thus reduced the resolution of (31) for particular ¢ and » to solving a degree n Thue—Mahler
equation.
Lemma 6.2. The only solutions to (31) withn € {3, 5} and 3 < g < 1000 an odd prime correspond to the
identities
532-32=40%, 17-32=(=2)3, 77 =3*=(=2), 29°-5*=6°, 9> —72 =2, 432 _11>=12,
4997 — 132 =125, 152 —17> = —43, 3977 —17* =423, 252 -29% = (—6)%, 117 —432 = (—12)?,
14152 — 432 = 1267, 300429077 — 438 =96222°, 500047 — 47 = 6300°, 55% —53% =67,
179 — 712 = 30°, 4785 —71* = (—136)*, 775% — 89> =843, 1552 — 1012 =24,
136097 — 109% = 570°, 1412 —109%> =207, 1297 — 127> =83, 123%>— 127 = (—10)°,

27897 — 127> = 1983, 712 — 179> = (=30)°, 4197%> — 197°> =260°, 277*> —223% =307,
2492 —251% = (—10)°, 2352 —2512=(—6)°, 2557 —257> = —47, 118901% — 263 = 2418,
2232 —277% = (=30)°, 23552 —307% =176, 143027*> —307* = 22623, 557> —307*> = 60°,

3277 — 3597 = (—28)%, 4146689% — 383* =25800°, 2897 —397% = (—42)%, 4332 —4312 =12,
4317 —433% = (—12)°, 4308693% —433* =264623, 979> —479% =90°, 13% —499? = (—12)°,
238317 — 503% = 828>, 307° —557% = (—60)°, 93? —593% = (—70)>, 857% —601%> =72,

7132 — 659% = 42°, 850164152 — 683% = 193346>, 297053% — 701> = 44523, 7312 —727*> = 18°,
3655% — 7397 = 2343, 5612 —811% = (=70)%, 6012 — 857> = (—72)>, 10512 —997> = 48>,
Proof. For n € {3, 5} and primes 3 < g < 1000, we solved the Thue—Mahler equation (36) using the Magma

implementation of the Thue—Mabhler solver described in [Gherga and Siksek 2022]. The computation
resulted in the solutions given in the statement of the lemma. O
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7. The modular approach to Diophantine equations: some background

Let F/Q be an elliptic curve over the rationals of conductor Ny and minimal discriminant Ar. Let
p > 5 be a prime. The action of Gal(Q/Q) on the p-torsion F[p] gives rise to a 2-dimensional mod p
representation

pF.p - Gal(@Q/Q) — GLy(F ).

Suppose pr,p is irreducible (that is, F' does not have an p-isogeny); this can often be established by
appealing to Mazur’s isogeny theorem [1978]. A standard consequence of Ribet’s lowering theorem
[1990], building on the modularity of elliptic curves over Q due to Wiles and others [Wiles 1995; Breuil
et al. 2001], is that pfr , arises from a weight-2 newform of level

N = Np/ [T «
CINg

plordg(AF)

More precisely, there is a newform f of weight 2 and level N with normalized g-expansion

o0
f=a+>_ cng” (37)
m=2
such that
PF.p ™~ Pfyps (38)

where p is a prime ideal above p of the ring of integers O of the Hecke eigenfield Ky = Q(cy, c2, .. .).
The original motivation for the great theorems of Ribet and Wiles included Fermat’s last theorem. To
motivate what is to come in later sections, we quickly sketch the deduction of FLT from the above. Let x,
y and z be nonzero coprime rational integers satisfying x” + y” 4+ z” = 0 where p > 5 is prime. After
appropriately permuting x, y and z, we may suppose that 2 | y and that x" = —1 (mod 4). Let F be the
Frey—Hellegouarch curve
Y2 =X (X —xP)(X +yP).

It follows from Mazur’s isogeny theorem and related results that o, is irreducible. A short computation
reveals that

Ap=2"3xyz)?” and Np=2Rad(xyz),

where Rad(m) denotes the product of the prime divisors of m. We find that N = 2. Thus pf, , arises
from a newform f of weight 2 and level 2; the nonexistence of such newforms provides the desired
contradiction.

It is possible to use a similar strategy to treat various Diophantine problems including generalized
Fermat equations Ax? 4+ By? = C7’, for certain signatures (p, ¢, ). This is done by Kraus [1997] for
signature (p, p, p) and by Bennett and Skinner [2004] for signature (p, p, 2). Fortunately, these papers
provide recipes for the Frey—Hellegouarch curves F and for the levels N, and establish the required
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irreducibility of pr,. We shall make frequent use of these recipes in later sections. It is known (and
easily checked using standard dimension formulae) that there are no weight-2 newforms at levels

1,2,3,4,5,6,7,8,9, 10, 12, 13, 16, 18, 22, 25, 28, 60, (39)

but there are newforms at all other levels. Thus, if the level N predicted by the recipes is not in the list (39)
then we do not immediately obtain a contradiction. Instead, we may compute the possible newforms
using implementations (for example, in Magma or SAGE) of modular symbols algorithms due to Cremona
[1997] and Stein [2007]. We then use the relation (38) to help us extract information about the solutions
to our Diophantine equation. In doing this, we shall often make use of the following standard result; see,
for example, [Kraus and Oesterlé 1992; Siksek 2012, Section 5].

Lemma 7.1. Let F/Q be an elliptic curve of conductor Ng. Let f be a weight-2 newform of level N
having q-expansion as in (37). Suppose (38) holds for some prime p > 5. Let £ # p be a rational prime.

(i) If €1 NgN then a;(F) = c¢; (mod p).
(i) If €1 N but £ || Np then £+ 1 = tc; (mod p).
If f is a rational newform (i.e., K y = Q) then (i), (ii) also hold for £ = p.
We will also make frequent use of the following theorem.
Theorem 8 [Kraus 1997, Proposition 2]. Let f be a newform of weight 2 and level N with q-expansion
as in (37), and Hecke eigenfield K y with ring of integers O y. Write

1
M =lcm@, N) and pw(M)=M- ]_M[ (1+;).
r prime

Let p be a prime ideal of O y and suppose the following two conditions hold.
(i) For all primes £ < u(M)/6,£12N, we have

£+ 1=c¢; (mod p).
(i) For all primes £ < j1(M)/6, €| 2N, £>{ 4N, we have
(L+1)(c, — 1) =0 (mod p).

Then £+ 1 = ¢, (mod p) for all primes € {2N.

8. The equation x> — g?* = y" with y even: an approach via Frey curves

We are still concerned with (31). In view of the results of Section 6, we may suppose that n > 7 is prime.
To show that (31) has no solutions for a particular pair (g, n), it is enough to show the same for (36).
We shall think of (36) as a Fermat equation of signature (n, n, n) by writing it as y} — 2n—2 yy = gk -1m.
This enables us to apply recipes of Kraus [1997] for Frey—Hellegouarch curves and level lowering. The
following lemma will eliminate some cases when applying those recipes.
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Lemma 8.1. Suppose n > 7 is prime. Then gcd(k, 2n) = 1.

Proof. Theorem 1.2 of [Bennett and Skinner 2004] asserts that the equation A? 4+ 2% B? = C? with prime
p > 7 has no solutions in nonzero integers with gcd(A, B, C) =1 and « > 2. It immediately follows from
(36) that k is odd. Moreover, Theorem 3 of [Ribet 1997] asserts that the equation A? +2*B? 4+ C? =0
has no solutions with ABC # 0 for prime p > 7 and 2 < o < p — 1. It follows that n { k. O

Following Kraus, we attach to a solution of (36) a Frey—Hellegouarch curve F', where

F:Y?=XX+yH)(X+2"2y0) (40)
if g =1 (mod 4), and
F:Y?=X(X —g" X +2"%y), (41)

if ¢ = 3 (mod 4). The Frey—Hellegouarch curve F' is semistable, and has minimal discriminant and
conductor, respectively, given by

Ap=2""12¢%(y;y)" and Np =2q-Rada(y1y2), (42)

where Rad;(m) denotes the product of the odd primes dividing m. From Kraus [1997], the mod n
representation of F arises from a newform f of weight 2 and level N = 2gq.
Let £ 124 be a prime. Write

T = {aeZN[-2v¢,2¢]:a=¢+1 (mod 4)}.
Let
D=+ 1D>=c)-[[@=co.
aeT

and _
K-D}’e if Kp #Q,

Dy = { .
D/f, p if Kr=0Q,
Lemma 8.2. Ler f be a newform of weight 2 and level 2q, and suppose that (38) holds. Let £ 12q be a
prime. Thenn | Dy,,.

Proof. If £ 1 y1y2, then £ { Ng and so is a prime of good reduction for F. As F has full 2-torsion we
deduce that 4 | (¢ + 1 — a¢(F)). By the Hasse—Weil bounds, a,(F) belongs to the set T'. If £ | y;y», then
£ || Nr. The lemma now follows from Lemma 7.1. Il

It is straightforward from Lemma 8.2 and the fact that n | n that n | Norm(Dy). Thus if Dy, # 0, we
immediately obtain an upper bound upon the exponent n. This approach will result in a bound on the
exponent n in (31) unless f corresponds to an elliptic curve over Q with full 2-torsion and conductor
N = 2gq; for this see [Siksek 2012, Section 9]. Mazur showed that such an elliptic curve exists if and only
if ¢ > 31 is a Fermat or a Mersenne prime; see, for example, [Siksek 2012, Theorem 8]. We note that 31,
127 and 257 are the only such primes in our range 3 < g < 1000. We shall exploit this approach to prove
the following.
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Proposition 8.3. Let n > 7 and 3 < g < 1000 be primes.

(1) Ifq € {31, 127,257}, then (31) has no solutions.
(1) Suppose q € {31, 127, 257}, write g = 2™ 4+ n where n = £1, and let

E,:Y?=X(X + 1)(X — n-2™). (43)
Suppose (k, x, y) is a solution to (31) and let F be as above. Then
iaF,n ~ /SEq,n-

In Cremona’s notation, these E, are the elliptic curves 62a2, 254d2 and 514a2, for ¢ =31, 127 and
257, respectively.

Proof. There are no newforms of weight 2 and levels 6, 10 and 22. Therefore the proof is complete in the
cases where g € {3, 5, 11}. We may thus suppose that 7 < g < 1000 is prime and that ¢ # 11.
For a newform f of weight 2 and level 2¢, and a collection of primes £y, ..., £,, (all coprime to 2¢),

we write Dy, g, for the ideal of Oy generated by Dy, ..., Dyy,. Let By, .. ¢, € Z be the norm

of the ideal Dyy,, . ¢, If Orn ~ Pfn, then n | Dgy, ¢, by Lemma 8.2. As n | n, we deduce that
n | Byg,.,..¢,- In our computations we will take £1, ..., £, to be all the primes < 200 distinct from 2
and g, and write B¢ for By, .. ¢,

We wrote a short Magma script which computed, for all newforms f at all levels 2g under consideration,
the integer B ;. We found that B¢ # 0 for all newforms f except for three rational newforms of levels 62,
254 and 514 (corresponding to g = 31, 127 and 257, respectively). Thus, for all other newforms, we at
least obtain a bound on n. In many cases this bound is already sharp enough to contradict our assumption
that n > 7. We give a few examples.

Let g = 13. Then there are two eigenforms fi, f> of level 2¢g = 26, and
Bfl=3x5, Bf2=3><7.

Thus we eliminate f; from consideration, and also conclude that » = 7. It is natural to wonder if n =7
can be eliminated by increasing the size of our set of primes ¢y, ..., £, but this is not the case. The
newform f; is rational and corresponds to the elliptic curve 26b1 with Weierstrass model

E :Y>+XY+Y =X —X>—3X+3.

The torsion subgroup of E’(Q) is isomorphic to Z/77Z, generated by the point (1, 0). In particular, for any
prime £ 126, we have 7 | (€ + 1 —ay(E")). Since a¢(E") = c¢(f2), we have 7| By, ¢. Thus 7| By, e,
regardless of the set of primes ¢, ..., £, that we choose. However we can still obtain a contradiction
for n = 7 in this case. Indeed, we have pr7 ~ pp,7 ~ pE7. Since E ’ has nontrivial 7-torsion, the
representation pg 7 is reducible. However, the representation of the Frey curve pr 7 is irreducible as
shown by Kraus [1997, Lemme 4], contradicting the fact that F has full rational 2-torsion.
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For g = 31, there are two newforms, g1 and g>. We find that By, =0 and B,, = 23 x 32: thus we may
eliminate g, for consideration. The eigenform g; is rational and corresponds to the elliptic curve Es3;
with Cremona label 62a2. Hence o , ~ 04, p ™~ PE5,,p» Whence the proof is complete for g = 31.

For g = 37, there are two newforms, /| and h,. We find that B, = 3% and By, =19. Thus n =19 and

PF,19 ™~ Phy,19- (44)

The newform h, has g-expansion
—1+45
2 9

and Hecke eigenfield K = Q(+/5). Let n be the prime ideal n = (4 — «) - Og having norm 19. We
checked, using Theorem 8, that £ + 1 = ¢; (mod n) for all primes £ 12 -37, where ¢, is the ¢-th coefficient

h2=q+q2+aq3+q4+(—3a—1)q5+aq6+2aq7+-~ , where o =

of hy. From relation (44), we know that
a¢(F) =cy (mod n)

for all primes £ of good reduction for F3 1. Thus 19| (¢ +1 —a;(F3,1)) for all primes £ of good reduction.
As before, this now implies that pr 19 is reducible [Serre 1975, IV-6], giving a contradiction. The proof
is thus complete for g = 37.

The above arguments allow us to prove (ii) in the statement of the proposition, and to obtain a
contradiction for all 3 < g < 1000, g ¢ {31, 127, 257}, except when n = 7 and ¢ belongs to the list

43,101, 103, 139, 163, 379, 467, 509, 557, 569, 839, 937, 947, 977.

For n = 7 and these values of g, we checked using the aforementioned Thue—Mahler solver that the only
solutions to (36) are (y, y2, k) = (1, 0, 0). Since k # 0 in (31), the proof is complete. Il

Symplectic criteria. When g > 31 is a Fermat or Mersenne prime, it does not seem to be possible,
working purely with Galois representations of elliptic curves, to eliminate the possibility that pp., ~ pE, -
However, the so-called ‘symplectic method’ of Halberstadt and Kraus [2002] allows us to derive an
additional restriction on the solutions to (31).

Lemma 8.4. Let g =2" +n be a Fermat or Mersenne prime. Let n > 7 be a prime # q. Suppose (x, y, k)
is a solution to (31), and let F be the Frey—Hellegouarch curve constructed above, and E, be given

by (43). Suppose prn ~ PE, n- Then either n | (m —4) or

(M) =1. (45)

n

Proof. We note that the curves F and E, have multiplicative reduction at both 2 and g. Write A and A,
for the minimal discriminants of F" and E,, respectively. By [Halberstadt and Kraus 2002, Lemme 1.6],

the ratio
ordy(Ay) -ord, (Ay)

ordz(Aj) - ord, (Ar)
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is a square modulo n, provided n { ord>(A;), n t ord, (A;). It is in invoking this result of Halberstadt and
Kraus that we require the assumption that n # g. We find that

Al — 22n712q2k(y1 y2)2n and A2 — 22m78q2.

We have previously noted that n { k by appealing to a result of Ribet. Suppose n { (m —4). Then the
valuations ord>(A;) and ord, (A;) are all indivisible by n. The result follows. O

9. The equation x2 — g% = y”: an upper bound for the exponent n

To help us complete the proof of Theorem 5, we begin by deriving an upper bound for n. Our approach is
essentially a minor sharpening of Theorem 3 of [Bugeaud 1997] in a slightly special case. Since this
result is valid for an arbitrary prime ¢, it may be of independent interest.

Theorem 9. Let x, y, g, k > 1 and n > 3 be integers satisfying (7), with n and q prime, and q t x. Then
n < 1000qg loggqg.

Proof. If g = 2, then we have that n <5 from Theorem 1.2 of [Bennett and Skinner 2004]. We may thus
suppose that ¢ is odd and, additionally, that y is even, or, via Proposition 3.1, we immediately obtain the
much stronger result that n | (g — 1). We are therefore in case (35). By Proposition 8.3, we may suppose
that ¢ = 31 or that ¢ > 127. Set Y = max{|y;|, |2y2|} and suppose first that

¢“=Y""?, (46)
or equivalently
2klogg > nlogY. (47)

k n
R (1) _ 1
2y2)" 2y, 4

we wish to apply an upper bound for linear forms in g-adic logarithms to A, in order to bound k. To do

We set

this, we must first treat the case where y; /2y, and i are multiplicatively dependent, i.e., where y;y, has
no odd prime divisors. Under this assumption, since y; is odd, we find from (36) that

2 +1 =g,

for an integer j with j = —2 (mod n). Via Mihdilescu’s theorem [2004], if n > 7, necessarily k = 1,
y1 = =1, y, = —2¥ for some integer k and

q= 2(K+1)n—2 +1.
In this case, we find a solution to (7) corresponding to the identity
(—q£2)° —¢* =475 49 = (F2M)",

whereby, certainly n < 1000 g log g.
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Otherwise, we may suppose that y; /2y, and A% are multiplicatively independent and that ¥ > 3. We will
appeal to Théoreme 4 of Bugeaud and Laurent [1996], with, in the notation of that result, («, v) = (10, 5)
(see also Proposition 1 of Bugeaud [1997]). Before we state this result, we require some notation. Let @
denote an algebraic closure of the g-adic field Q,, and define v, to be the unique extension to @] of the
standard g-adic valuation over Q,, normalized so that v, (¢) = 1. For any algebraic number « of degree
d over Q, define the absolute logarithmic height of o via the formula

d
1 .
_ ()]
h(a) = y (log lag| + iE_l log max(1, |« |)), (48)

where q is the leading coefficient of the minimal polynomial of o over Z and the «”) are the conjugates

of ¢ in C.

Theorem 10 (Bugeaud-Laurent). Let g be a prime number and let oy, oy denote algebraic numbers
which are g-adic units. Let f be the residual degree of the extension Qg (a1, a2)/Q, and put

_ [@q(alv a): Qq]

D 7 .

Let by and b, be positive integers and put
A = ocll" - ozgz.
Denote by A1 > 1 and A, > 1 real numbers such that

log A; > max{h(a,-), 10%}, ie{l,?2},

and put
__ b . b
" DlogA, DlogAy’

b/
If a1 and oy are multiplicatively independent, then we have the bound

f_ 2
vy (Ay) < ML}) D4<max{logb/+loglogq +0.4, M, 5}) -log A; -log A;.
(=1 log*q b

We apply this with
f=1 D=1 a=3L o=
so that we may choose

log A =max{logY,logg}, logA;=max{2log2,logg},

and
/ n 1

- log A, + logA;’

Let us assume now that
n>1000q logg, (49)
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whilst recalling that either ¢ =31 or g > 127. We therefore have
n

logg

b' < 1.001

and hence find that
q

k<24 )
log” g

(max{logn + 0.401, 101log ghH? log Ay,

whence, from (47),

nlogY < 48%(max{logn +0.401, 101og g})* log A;.
0g’q

Let us suppose first that
logn +0.401 > 101logg.

If ¢ > Y, we have that log A} =log ¢ and hence
nlogY <43 q ‘
(logn+0.401)2 — "logg

From (49), we thus have
log? ¢ _ 0048 _0.048
(log(1000 g log ¢) +0.401)2 ~ logY ~ log3’
contradicting ¢ > 31. If, on the other hand, ¢ < Y, then log A; =log Y and so

" <4891
(logn +0401)2 = " log2q

With (49), this implies that
log® ¢ < 0.048(1og(1000 g log ¢) 4 0.401)2,

again contradicting g > 31.
We may therefore assume that
logn +0.401 < 10loggq,
so that
nlogY <4800¢glog A;.
If ¢ > Y, then, from (49),
logY < 4.8,

whereby 3 <Y < 121. If |y;| > 2]|y»|, it follows from (36) that

q* > |yi|" - }T|y1|n = %Y"-

1811

(50)

(S

(52)

(53)

Suppose, conversely, that [y;]| < 2|y;| — 1 (so that 1 < |y;| < 60). If y; > 0 and y, < 0, it follows from

(36) that
qk > %Y".

(54)
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We may thus suppose that y; and y, have the same sign, whence, from (36), (49) and |y;| < 60,

g" =2"yal" = IyiI" > 0.24- 232" = 0.24 - Y".
Combining (53), (54) and (55), we thus have from (50) that
nlogY +10g0.24 < klogg <2400¢loggq,
contradicting (49) and g > 31. If g < Y, then, via (49),
1000g logg <n <4800¢,

(55)

(56)

a contradiction for g > 127. We may thus suppose that ¢ = 31, Y > 31 and, from (52), n < 12119, which

contradicts (49).

Next suppose that inequality (46) (and hence also inequality (47)) fails to hold. In this case, we will

apply lower bounds for linear forms in two complex logarithms. Following Bugeaud, we take

4q* v\
A =4A = =4 =) -1,
2y2)" 2y,

log|A1|=2log2+klogg —nlog|2y,|.

so that

If Y = max{|y1l, |12y21} = |y1], then, from (35), it follows that
>3l =3r"

contradicting qk < Y2 1t follows that Y = |2y>| and so, from (57),

log|Ai|=2log2+klogg —nlogY §2log2—glogY.

From (49), we have that |A | < 55+, so that

2000 ’

2yo
nlog|— 210g2‘<|log(1—A1)|<1001|A1|
M1

We will appeal to the following.
Theorem 11 [Laurent 2008, Corollary 1]. Consider the linear form

A =cylog B2 —c1log By,

(57)

(58)

(59)

where c1 and ¢, are positive integers, and 81 and B, are multiplicatively independent algebraic numbers.

Define D = [Q(By1, B2) : Ql/[R(B1, B2) : R] and set
;o (6] 4 (&9)
" DlogB, DlogB’

where By, By > 1 are real numbers such that

llog Bi| 1

1Bl hiv—a_a ] 152
og zmax{ Bi). —5 D} iefl,2)
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Then
2
log |A| > —CD4<max{logb’+0.21, %, 1}) log B log B,

for each pair (m, C) in the following set

{(10, 32.3), (12, 29.9), (14, 28.2), (16, 26.9), (18, 26.0), (20, 25.2),
(22, 24.5), (24, 24.0), (26, 23.5), (28, 23.1), (30, 22.8)}.

Applying this result to the left-hand side of (59), with (m, C) = (10, 32.3),

2y>
/32=L
M

, P1=4, c=n, c=1, D=1,

n 1 1.001n

log By =log¥, logB;=2log2 and b — ,
cePr=logd, g mr=clogs Al 2log2 Tlog¥ = 2log2

we may conclude that
log|A1] = —0.001 — 44.8(max{logn — 0.11, 10})2 log?Y.

Combining this with (58), we thus have

1.4
n < 89.6(max{logn —0.11, 10})% + ——.
logY
After a little work we find that
n <8961,

contradicting (49) and g > 31. g

10. The equation x> — g%* = y”: proof of Theorem 5

In this section, we complete the proof of Theorem 5. Let 3 < g < 1000 be a prime and let (k, x, y, n) be a
solution to (7) where x, k > 1 and n > 3 are positive integers satisfying g { x. Thanks to Lemmata 3.2, 6.1
and 6.2, we may suppose that y is even and that n > 7 is prime. It follows from Proposition 8.3 that
q =31, 127 or 257 and pf , ~ PE,.n> where E; is given in (43), and F is the Frey—Hellegouarch curve
given in (40) or (41) according to whether g = 1 or 3 (mod 4). From Theorem 9, we have

n < 1000 x 257 x log 257 < 1.5 x 10°.

We now give a method, which for a given exponent n and prime g € {31, 127, 257}, is capable of
showing that (36) has no solutions. This is an adaptation of the method called ‘predicting the exponents
of constants’ in [Siksek 2012, Section 13]. Let n > 7 be prime and choose ¢ # g to be a prime satisfying

(1) £ =tn+ 1 for some positive integer ¢;

(i) nt((€+1)* —ae(Ey)?).
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For k € Fy, k ¢ {0, 1}, set
E():Y>=X(X - 1)(X —«).
Let g be a primitive root for £ (that is, a generator for [}) and let & = g". Define Xy C [} via
Xy={in":0<r<t—1landh" #4 (mod ¢)}
and
Ve={(k—1)-(F)":k € X, and a;(E (x))* = ar(E,)* (mod n)} C Fy/(F})".

Define further
¢:7/nZ — [FZ/([F}‘)” via ¢(s) =¢q" - ([FZ)".

zz={se¢—1<yz):((24;ﬂ)=1},

where ¢ =2" £ 1; thus m =5, 7 and 8 for ¢ = 31, 127 and 257, respectively. We note that n { (m —4) in
all cases, so that (45) holds.

Finally, let

Lemma 10.1. Let g € {31, 127,257} and n > 7, n # q be prime. Let £y, ..., {; be primes # q satisfying

(i) and (ii) above, and also

t
ﬂ Z, =02, (60)
i=1

Then (7) has no solutions with k > 1 and q 1 x.

Proof. From Proposition 8.3, pr , ~ PE,.n- The minimal discriminant and conductor of F are given
in (42). Thus a prime £ 1 2g satisfies £ || N if and only if £ | y; y,, otherwise £{ Np. Let £ # g be a prime
satisfying (i) and (ii). By (ii) we know, thanks to Lemma 7.1, that £{ y; y», and so a,(F) = a,(E,) (mod n).
Let « € F, satisty

n—2..n

k=" (mod ¢).

vy

Then E(x)/F, is a quadratic twist of F/F, and so a¢(E (k)) = £ae(F). We conclude that ag(E(x))* =
a¢(E,)? (mod n).
Recall that £ =tn+ 1 and 7 = g", where g is a primitive root of F,. Observe that

211 n
4= 222 = " (mod 0),
N1
for some 0 <r <t — 1. Moreover,
2n—2y§ k

22 _1=—L +0(mod 0).
Y1 Y1

Kk—1=
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In particular, ¥ % 1 and so x € X; and g - (F))" =k —1)-(F;))" € Ve. Hence s € ¢~ (), where
s=ke Z/nZ. Since k also satisfies (45), we conclude that s € Z,. As this is true for £ = ¢4, ..., ¢;, the
element s belongs to the intersection (60) giving a contradiction. U

Corollary 10.2. For g € {31, 127,257} and prime n with 7 < n < 1.5 x 10°, equation (7) has no solutions
withk > 1 and q 1 x.

Proof. For n # g, we ran a short Magma script that searches for suitable primes ¢; and verifies the criterion
of Lemma 10.1. This succeeded for all the primes 7 < n < 1.5 x 10° in a few minutes, except for
(g, n) = (31, 7). In this case, we found that () Z,, = {I} no matter how many primes £; we chose. The
reason for this is that there is a solution to (36) with n =7 and k = I, namely (—1)" —2° . (=1)7 = 31!,

In the case n = g, we are unable to appeal directly to Lemma 10.1 as we no longer necessarily have (45).
We can, however, still derive a slightly weaker analogue of Lemma 10.1 with the Z, replaced by the
(typically) larger sets

Zy=¢"' V0.
For n = g, we find that
Zi31NZ33 =0, Z50NZpg =2 and Zigy3 =02,
for ¢ =31, 127 and 257, respectively. U
To complete the proof of Theorem 35, it remains only to solve the Thue—Mahler equation
y] —32y] =31,

Using the Magma implementation of [Gherga and Siksek 2022], we find that the only solution with &
positive is with k = 1 and y; = y, = —1, corresponding to the solution (g, k, y, n) = (31, 1,2, 7) to (7).

2k+1

11. The equation x>+ ¢ = y" with y odd

In previous sections, we have completed the proofs of Theorems 4 and 5, therefore solving (8) with
3 < g < 1000 prime, for even exponents «. The remainder of the paper is devoted to solving (8) for odd
exponents «, and for the more modest range 3 < g < 100. In this section, we focus on the equation

x2+¢* =y x,y, kintegers, k >0, ged(x, y) =1, y odd, (61)
with exponent n > 5 prime; here ¢ > 3 is prime.

Theorem 12 (Arif and Abu Muriefah). Suppose g > 3 and n > 5 are prime, and that n does not divide
the class number of Q(\/—q). Then the only solution to (61) corresponds to the identity

22434% +19 = 55°, (62)

Proof. The proof given by Arif and Abu Muriefah [2002] is somewhat lengthy and slightly incorrect.
For the convenience of the reader we give a corrected and simplified proof. Let M = Q(,/—¢) and
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suppose that n does not divide the class number of M. This and the assumptions in (61) quickly lead us
to conclude that

x+q V=g =a"

for some o € Oy with Norm(«) = y. Thus

o' —a" =2¢%/—q. (63)

If a/a@ is a root of unity, then by the coprimality of « and @, we can conclude that « is a unit and so y =1
giving a contradiction. Thus « /& is not a root of unity. Therefore

is a Lucas sequence. Since o = y, we note that oa is coprime to 2¢q. Suppose that the term u, has a
primitive divisor £. By definition, this is a prime ¢ dividing u,, that does not divide (« — &) Uiy Upy_.
However o = u+v./—¢q or « = (u+v/—q)/2 where u, v € Z. Thus (¢ —&)> = —4q or —q, respectively.
In particular £ # ¢q. It follows from (26) that £ =2. By Theorem 7 and the primality of n, we have n = m>,
the rank of apparition of £ = 2 in the sequence u,. Again by Theorem 7, n = m, = 2 or 3 contradicting
our assumption that n > 5. It follows that u,, does not have a primitive divisor.

We now invoke the primitive divisor theorem (Theorem 6) to conclude that n =5 or 7 and that («, @) is
equivalent to ((a — Vb) /2, (a+ Vb) /2) where possibilities for (a, b) are given by (24) if n =5, and by (23)
if n ="7. For illustration, we take n =5 and (a, b) = (12, —76). Thus o = (£12++/—76) /2 = +6+/—19,
whence ¢ = 19 and y = Norm(w) = 55, quickly giving the solution in (62). The other possibilities for
(a, b) in (23) and (24) do not yield solutions to (61). Il

Corollary 11.1. The only solutions to (61) with 3 < g < 100 and n > 5 prime correspond to the identities
224347+ 19=55", 14°+47=3" and 46°+71=3".

Proof. Write h, for the class number of M = Q(,/—¢g). Thanks to Theorem 12, if n { h, then the only
corresponding solution is 224342 4+ 19 = 55°. Thus we may suppose that 7 | hg. The only values of g in
our range with h, divisible by a prime > 5 are ¢ =47, 71 and 79, where h, =5, 7 and 5, respectively.
We therefore reduce to considering the three cases (¢, n) = (47,5), (71,7) and (79, 5), with h; =n in
all three cases. From (61), we have

(x +¢*/q) - Oy =2A",

If 2 is principal, then we are in the situation of the proof of Theorem 12 and we obtain a contradiction.
Thus A is not principal. Now for the three quadratic fields under consideration the class group is generated
by the class [}3] where

1 /—
‘B=2'0M+(+—2(])'0M
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is one of the two prime ideals dividing 2. We conclude that [2(] = 3] for some 1 <r <n —1. Observe
that €€ is principal for any ideal € of Oy, so [Q_I] =[¢]~!. We choose B = 2 or 2 so that [B]=0[P]""
where 1 <r < (n—1)/2. We note that

(x £¢"V=q) - Oy =B" = (P~ - (F"B)",

where the + sign is + if B = 2 and — if B = 2. We note that both 8" and 3B are principal. We
find that P~ = 27"~ (u + v/—q) - Oy where u, v are given by

(=9,1) ifq =47,
w,v) =4 (=21,1) ifq=171,
7,1)  ifqg="79.

The ideal B"*B is integral as well as principal, and so has the form (X' +Y'/—¢q) - Oy where X’ and Y’
are either both integers, or both halves of odd integers. We conclude that

2 (£ q" V=) = oV =) (XY=
where X, Y € Z and s = 0 or n. Equating imaginary parts gives
G (X, Y) =£2""" gk,

where G, € Z[X, Y] is a homogeneous polynomial of degree n. We solved this Thue—Mahler equation
using the Thue—Mabhler solver associated to the paper [Gherga and Siksek 2022], for each of our three
pairs (g, n) and each 0 <r < (n —1)/2. For illustration, we consider the case ¢ =47, n =5, r = 2. Thus
(u,v) =(—=9,1). We find

Go(X,Y) =2(=9X> +85X*Y +4230X°Y? —7990X?Y? — 99405X Y* + 37553Y°)
and are therefore led to solve the Thue—Mahler equation
—9X° +85X*Y +4230X3Y% —7990X2Y3 — 99405X Y+ +37553Y° = +2/4*.
We find that the solutions are
(X,Y,j,k)=(1,1,16,0) and (—1,—1,16,0),

and compute G,(1, 1) = —27.Gy(—1, —1) =2'7. We note that 17 = n + rn + r; therefore s =n = 5.
We deduce that

X 24T VAT = £(=9 + V=41 - (1 +V=47)° = £(14 — V=47).

Thus x = £14 and k = 0, giving the solution 14> +47 = 33 The other cases are similar. O
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12. The equation x* 4 (—1)3¢%+1 = §5

We will soon apply Frey—Hellegouarch curves to study the equation x% + (—1)%¢?*+! = y" for prime
pply rey g y q P

exponents n > 7, and for ¢ a prime in the range 3 < g < 100. In Section 2, we have solved this equation
for n € {3, 4}. This leaves only the exponent n =5 which we now treat through reduction to Thue-Mahler
equations.

Lemma 12.1. Let 3 < g < 100 be a prime. The only solutions to the equation

x%— q2k+1 = ys, x, v, k integers, k >0, ged(x,y) =1,

correspond to the identities
22-_3=1, 22-5=(=1)°, 10°=-7"=(=3)°, 56°—11=5, 16>—13=3°,
2 -_17=(-1° 7*=17=2°, 6>—=37=(=1)°, 3788%—-37=27,
32 —41=(=2), 411>°—-41°=10°, 11>—-89=2°.

Proof. Let M = Q(,/q). For g in our range, the class number of M is 1, unless ¢ =79 in which case the
class number is 3. Suppose first that y is odd. Then

x+4" Oy =2,

where 2 is an ideal of Oy,. Since the class number is not divisible by 5, we see that 2l is principal and

conclude that
x+q" Jg=€-a°, (64)

where € is some fixed choice of a fundamental unit for M, —2 <r <2, and o € Q). Note that
—x+qkﬁ=€_r /35’

where B is one of a. Thus we may, without loss of generality, suppose that 0 <r < 2. The case r =0 is
easily shown not to lead to any solutions by following the approach in the proof of Theorem 12. Thus we
suppose r =1 or 2.
Let
ez{ﬁ if g =3 (mod 4),
(I+./9)/2 ifg=1 (mod4).

Then {1, 8} is a Z-basis for Oy and so we may write « = X + Y6 where X, Y € Z. It follows that
€ -’ =F.(X,Y)+G(X, V)0,
where F,, G, are homogeneous degree-5 polynomials in Z[ X, Y]. Equating the coefficients of 6 in (64)

yields the Thue—Mahler equations

g* if g =3 (mod 4),

G, (X,Y)=
r(X. 1) {2q’< if g =1 (mod 4).
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Solving these equations for prime 3 < g < 100 and for r € {1, 2} leads to the solutions given in the
statement of the theorem with y odd.

Next we consider the case when y is even, so that ¢ = 1 (mod 8). The possible values of g in our
range are 17, 41, 73, 89 and 97 (where, in each case, M has class number 1). We can rewrite the equation

X2 g2+ =S g5

(”g"ﬁ)(x —g"ﬂ) 23y,

where y; = y/2. The two factors on the left-hand side are coprime. Let 8 be a generator of

1+ g
2 )'OM

‘B=20M+(

which is one of the two prime ideals above 2. After possibly replacing x by —x we obtain
—qk x +g*
X Zq +qk9: qz\/c_lzerﬂaS’

where —2 <r < 2. Writing « = X + Y0 and equating the coefficients of # on both sides gives, for each

choice of g and r, a Thue—Mahler equation. Solving these leads to the solutions in the statement of the

theorem with y even. O

Lemma 12.2. Let 3 < g < 100 be a prime. The only solutions to the equation
x2 —i—qszrl = ys, x, v, k integers, k >0, ged(x,y) =1,
correspond to the identities
S7+7=2, 1817+7=8", 22434°4+19=55", 3°423=2, 1°431=2" and 14°+47=3"

Proof. By Corollary 11.1 we know that the only solutions when y is odd correspond to the identities
224342 419 = 55> and 142 447 = 3°. Thus we may suppose y is even, and write y = 2y;. It follows that
qg="7,23,31,47,71,79. Let M = Q(\/—¢q). Let 0 = (1 4+ /—q)/2, so that 1, 6 is a Z-basis for O,.

Observe that
<x+qw——q> (x —q’v—_q) 233
2 —oor

2

where the two factors on the left-hand side generate coprime ideals. Let
P =20y+06-0Opy;
this is one of the two primes above 2. Thus, after possibly changing the sign of x,

k /—
(%).@M:qﬁ.w

for some ideal 2 of Oy,. The class number of Oy, is 1, 3, 3, 5, 7, 5 according to whether ¢ = 7, 23, 31,
47,71, 79. In all cases the class group is cyclic and generated by [(3]. If ¢ = 47 or 79 then the class
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number is 5, and so 2° is principal. Hence 3° is principal which is a contradiction. Thus there are no

solutions for g =47 or 79. Let
¢ {1~(’)M, q=17,23,31,

B2, g="71.
Note that 33¢ 3 is principal and we write B3¢~ = (u + v8) - Oy. Thus

k /—
(HQT V") Ou = (u + v0) - (€A)°.

As the class number is coprime to 5, we see that €2l is principal. Write €2 = (X + Y0) - Ok. After
possibly changing the signs of X, Y, we have

x—q" . x+4q"=q

; tef=Tg

Comparing the coefficients of 6 yields a degree-5 Thue—Mahler equation. Solving these Thue—Mahler

=(u+v0) (X +Y0).

equations as before gives the claimed solutions with y even. (|

13. Frey—-Hellegouarch curves for a ternary equation of signature (n, n, 2)

In studying (7), we employed a factorization argument which reduced to (36) (which in turn we treated
as a special case of a Fermat equation having signature (n, n, n)). In the remainder of the paper, we are
primarily interested in the equation x? + (—1)°¢%**! = y", where ¢ is a prime. We shall treat this, for
prime n > 7, as a Fermat equation of signature (n, n, 2) by rewriting this as y" 4+ ¢2**1(—1)¢+Dn = x2,

a special case of

Vi4q%7" =x%,  ged(x,y) =1. (65)

Equation (65) has previously been studied by Ivorra and Kraus [2006], and by Bennett and Skinner [2004].
In this section, we recall some of these results and strengthen them slightly before specialising them to
the case z = %1 in forthcoming sections.

Theorem 13 (Ivorra and Kraus). Suppose that q is a prime with the property that q cannot be written in
the form
q=r*£2"),
where t and k are integers, with k =0, k = 3 or k > 7. Then there are no solutions to the Diophantine
equation (65) in integers x, y, 7, n and « with n prime satisfying
n>(/8(g+1)+1)2@D, (66)

To verify whether or not a given prime ¢ can be written as |r> — 2|, an old result of Bauer and Bennett
[2002] can be helpful. We have, from Corollary 1.7 of [Bauer and Bennett 2002], if ¢ and k are positive

integers with k > 3 odd,
|t2 _ 2k| - 713k/50
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unless
(t, k) €{(3,3), (181, 15)}.

In particular, a short computation reveals that Theorem 13 is applicable to the following primes g < 100:
q €{11,13,19, 29, 43, 53, 59, 61, 67, 83}. (67)

We shall make Theorem 13 more precise for these particular values of ¢g. To this end we attach to a
solution of (65) a certain Frey—Hellegouarch curve, following the recipes of Bennett and Skinner. If yz is
even in (65), then we define, assuming, without loss of generality, that x = 1 (mod 4),

-1 n
F:Y’+XY =X+ (XT>X2 + %X, if y is even, (68)
and
—1 o n
F:Y’+XY=X+ i X2+q < X, if ziseven.
4 64
If, on the other hand, yz is odd, we define
F:Y?=X>4+2xX*+¢"7"X (69)
or
F:Y?=X>4+2xX*+y"X, (70)

depending on whether y =1 (mod 4) or y = —1 (mod 4), respectively. Let

o {1 if yz is even, 1)

5 if yzis odd.

By the results of [Bennett and Skinner 2004], in each case, we may suppose that n { & and that the mod n
representation of F arises from a newform f of weight 2 and level N = 2 - ¢q. Let the g-expansion of
f be given by (37). As before, we denote the Hecke eigenfield by K = Q(cy, c2, .. .) and its ring of
integers by O . In particular, there is a prime ideal n of O such that (38) holds. Let £ { 2¢ be prime and

T ={aeZN[-2v€,2V€]:a=0 (mod 2)}.
We write
o=+ =) [Ja—co.
aeT

and .
Z-D}y( if Ky #Q,

Dsp=

1 {D}JZ if K;=Q.

Lemma 13.1. Let f be a newform of weight 2 and level N =2 - q. Let £ {2q be a prime. If pr, ~ pfn
thenn | Dy,y.

Proof. The proof is almost identical to the proof of Lemma 8.2. The only difference is the definition of T
which takes into account the fact F has a single rational point of order 2 instead of full 2-torsion. O
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The following is a slight refinement of Theorem 1.3 of [Bennett and Skinner 2004].

Proposition 13.2. Suppose that g belongs to (67). Then there are no solutions to (65) in integers x, y, z, n
and o with ged(x, y) =1 and n > 7T prime, except, possibly, n =7 and q € {29, 43, 53, 59, 61}, or one of
the following holds:

eg=11,n="7and yz=1 (mod 2), or

e q=19, n="7and yz =1 (mod 2), or

e g=43, n=11and yz =1 (mod 2), or

e gq=53,n=17and yz=1 (mod 2), or

e gq=59, n=11and yz =0 (mod 2), or

e g=061,n=13and yz =1 (mod 2), or

e q=67,ne{7,11,13,17} and yz =1 (mod 2), or
e q=83, n="7and yz =1 (mod 2).

Proof. For a weight-2 newform f of level N and primes £y, ..., £, (all coprime to 2g), write Dy, . ¢,

for the ideal of O generatedby Dy, ..., Dyy,,. Let By, . ¢, € Zbethe normof theideal Dy, . ¢, . If

.....

.....

In our computations, we take £1, . .., £,, to be the primes < 100 coprime to 2¢, and we let By =By, . 4,
If By # 0, then we certainly have a bound on n. If B is divisible only by primes < 5, then we know that
(38) does not hold for that particular f, and we can eliminate it from further consideration.

For primes ¢ in (67), we apply this with newforms f of levels N = 2“q, « € {1, 5}. We obtain the
desired conclusion that (65) has no solutions provided n > 7 is prime, unless g € {29, 43, 53, 59, 61} and
n="17,or(q,n, k) is one of
(11,7,5), d3,7,D), (19,7,5), 43,11, 1), 43,11,5), (53,17,5), (59,11, 1), (61,31, 1),
(61,13,5), (67,17,1), (67,7,5), (67,11,5), (67,13,5), (67,17,5), (83,7,1), (83,7,5).

We show that the triples (13,7, 1), (43,11, 1), (61, 31, 1), (67,17, 1) and (83,7, 1) do not have
corresponding solutions; the remaining triples lead to the noted possible exceptions. For illustration, take
q =83 and x =1, so that N =2 x 83 = 166. There are three conjugacy classes of weight-2 newforms of

level N, which we denote by fi, f>, f3, which respectively have Hecke eigenfields @, Q(+/5) and Q(6)
where 63 — 02 — 60 +4 = 0. We find

By =3*x5 Bp=5 Bp=T7.

We therefore deduce that f = f3 and n = 7. In fact, Dy = (7, 3 + 0) is a prime ideal above 7, so we
take n = (7, 3+ 6). A short calculation verifies the congruences in hypotheses (i) and (ii) of Theorem 8,
whence ¢ + 1 = ¢; (mod n) for all £ with £ 12 - 83. It follows from Lemma 7.1 that

a¢(F) =cy (mod n)
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for all primes ¢ of good reduction for F and hence 7 | (£ + 1 — a,(F)) for all such primes £ of good
reduction. This now implies that pr 7 is reducible [Serre 1975, IV-6], giving a contradiction.
We argue similarly for

(g,n,k)=(13,7,1), (43,11, 1), (61,31,1), (67,17, 1).
In each case, Lemma 13.1 eliminates all but one class of newforms which are then treated via Theorem 8. [J

For other odd primes g < 100, outside the set (67), we can, in certain cases, still show that (65) has
no nontrivial solutions for suitably large n, under the additional assumption that yz = 0 (mod 2) or, for
other g, under the assumption that yz =1 (mod 2). To be precise, we have the following two propositions.

Proposition 13.3. Suppose that g € {3, 5,37, 73}. Then there are no solutions to (65) in integers x, y, z, n
and a with yz =0 (mod 2), gcd(x, y) = 1 and n > 7 prime, except, possibly, (¢, n) = (73, 7).

Proposition 13.4. Suppose that g € {23,31,47,71,79,97}. Then there are no solutions to (65) in
integers x, y, z, n and a with yz =1 (mod 2), gcd(x, y) = 1 and n > 7 prime, except, possibly, n =7 and
g €{23,31,47,71,97}, or (g, n) = (79, 11), or (g, n) = (97, 29).

As in the case of Proposition 13.2, these results follow after a small amount of computation, by applying
Lemma 13.1 and Theorem 8.

14. The equation x2 £ g2k+1

= y" and proofs of Theorems 2 and 3
We now specialize and improve on the results of Section 13, proving the following.

Proposition 14.1. Let (x, y, k) be a solution to the equation
X+ (=g =y" §€{0,1}, k>0, ged(x, y) =1, (72)
where q is a prime in the range 3 < q < 100, and n > 7 is prime. Suppose, in addition, that
(a) if y is odd then § = 1;
(b) if6=1thenqg &¢{3,5,17,37}.
If y is even, suppose, without loss of generality, that x = 1 (mod 4). Write

{1 if y is even,
K =

s (73)
S5 ifyisodd.

Let v € {0, 1} satisfy k = v (mod 2). Attach to the solution (x, y, k) the Frey—Hellegouarch curve

Y2 =X34+4xX>+4% + (= D%¢?HHX  ifk =1,
G=Gy:1Y?=X3—4xX> + 4>+ (—1)¢**HX ifk =5and g = (—1)° mod 4,
V2=X34+2xX>+ (x> + (=1D)°¢**HX  ifk =5and g = (—1)°*! mod 4.
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q |8« |v E q |8« |v E
01110 14al 4710|110 94al
7101111 14al 7110110 142c1
2310|110 46al 711011 142c1
31{0| 110 62al 73| 1|5 ]0] 2336al, 2336b1
31011 62al 73| 1|5 ]1] 2336al, 2336b1
41111110 82al 7910|110 158e1
41 11|5]0] 1312a1,1312b1 89 |1(1|0 178b1
4111 |5] 1] 1312a1, 1312b1 9711|110 194a1

Table 3. Data for Proposition 14.1. Here the elliptic curves E are given by their Cremona labels.

Then either n > 1000 and pG ., ~ pg.n where E /Q is an elliptic curve of conductor 2*q given in Table 3
or the solution (x, y, k) corresponds to one of the identities

1124+7=27, 4524+23=2" 132-41=2"7, 9>4+47=2",
72+79=2"7, 912-89=21B 152-97=27,

Before proving this result, we make a few remarks on the assumptions in Proposition 14.1. Our eventual
goal is to prove Theorems 1, 2 and 3, and thus we are interested in the equation x% + (—1)%¢® = y" where
3 < g < 100. Theorems 4 and 5 (proved in Sections 5 and 10, respectively) treat the case where « is
even, so we are reduced to o« = 2k + 1. The results of Section 2, Corollary 11.1 and Lemmas 12.1, 12.2
allow us to restrict the exponent n to be a prime > 7. Thanks to Theorem 12, we need not consider the
case where § =0 and y is odd, which explains the reason for assumption (a). With a view to proving the
proposition, we will soon provide a method which is usually capable, for a fixed ¢, § and n, of showing
that (72) does not have a solution. If § = 1, and g is one of the values 3, 5, 17 or 37, then there is a
solution to (72) for all odd values of the exponent n:

22-3=1", 22-5=(=1", 42—-17=(=D" 6°-37=(—1"

and so our method fails if § = 1 and ¢ is one of these four values. This explains assumption (b) in the
statement of the proposition.

We note that (72) is a special case of (65) with z specialised to the value (— 1)%*!, and with o = 2k + 1.
The value « in the statement of the proposition agrees with value for « in (71) given in the previous
section. We note that if y is odd, then y = (—1)% - ¢ (mod 4). The Frey—Hellegouarch curve G is, up to
isogeny, the same as the Frey—Hellegouarch curve F in the previous section, but is more convenient for
our purposes. More precisely, the model G is isomorphic to F given in (68) if y even (i.e., k = 1), and
to F given in (70) if y =3 (mod 4) (i.e., k =5 and ¢ = (—1)**! mod 4). It is 2-isogenous to F in (69)
if y=1 (mod 4) (i.e., k =5 and g = (—1)° mod 4). Thus OF.n ~ PG.n in all three cases. We conclude
from the previous section that pg,, ~ 0 Where f is a weight-2 newform of level N =2g.
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Note that if ¥ = 1 (that is, y is even) then 1 + (—1)° g =0 (mod 8). This together with the assumptions
of Proposition 14.1 shows that we are concerned with 30 possibilities for the triple (g, §, «), namely

(7,0, 1), (7,1,5), (11,1,5), (13,1,5), (19,1,5), (23,0, 1), (23,1,5), (29, 1,5),
(31,0, 1), (31,1,5), (41,1,1), (41,1,5), (43,1,5), (47,0,1), (47,1,5), (53,1,5),
(59, 1,5), (61,1,5), (67,1,5), (71,0, 1), (71,1,5), (73,1, 1), (73,1,5), (79,0, 1),

(79,1,5), (83,1,5), (89,1,1), (89,1,5), (97,1,1), (97, 1,5).

(74)

Bounding the exponent n. In the previous section we defined an ideal Dy, .. ¢, wWhich if nonzero allows

us to bound the exponent n in (65). That bound will also be valid for (72) since it is a special case of (65).
We now offer a refinement that is often capable of yielding a better bound for (72).

Fix a triple (g, 8, x) from the above list. We also fix v € {0, 1} and suppose that k = v (mod 2). Let f
be a weight-2 newform of level N = 2“g with g-expansion as in (37). Write K s for the Hecke eigenfield

of f, and Oy for the ring of integers of K y. For a prime £ # 2, g, define

St = {a(Gy.) :w € Fp, w? + (=1)°¢* ™ £ 0 (mod 0)}.

Let
SeU{e+1,—€—1} if (=1)**'g is a square modulo ¢,
T=T= .
Sy otherwise.
Let

& = 1_[((1 —c¢¢) and

6 {E-Eé if K, # Q.
aeT

& if Ky =Q,
where, as before, c; is the £-th coefficient in the g-expansion of f.
Lemma 14.2. Let n be a prime ideal of O above n. If pG.n ~ pfn thenn| &,.

Proof. Write k = 2u 4+ v with u € Z. Let w € F, satisfy w = x/¢** (mod ¢). Hence
yn =)C2 + (_1)8q2k+1 = q4u . (w2 + (_1)8q2U+1) (mOd Z)

It follows that £ | y if and only if w? 4+ (—1)°¢?"*! (mod ¢). Suppose first that £ { y. The elliptic curves
G x/Fe and Gy, /F; are isomorphic, and so a¢(Gy k) = a¢(Gy,p). In particular, a;(Gy x) € 7, and so
ag(Gy i) — ¢ divides &. Likewise, if £ | y (which can only happen if (—1)?*!q is a square modulo £)

then (£ 4 1)> — c% divides &;. The lemma follows from Lemma 7.1. O

A sieve. Lemma 14.2 will soon allow us to eliminate most possibilities for the newform f in a manner
similar to Propositions 13.2, 13.3 and 13.4. We will still need to treat some cases for fixed exponent 7.
To this end, we will employ a sieving technique similar to the one in Section 10.

Fix a prime n > 7, and let n be a prime ideal of O above n. Let £ # g be a prime. Suppose

(i) £ =tn+ 1 for some positive integer ¢;

(ii) either nt (4 — cf), or (—1)5+1q is not a square modulo £.
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Let
A={mef0,1,...,2n—1}:m=v (mod 2),n{ 2m + 1)},

Xy={(z,m) eF,x A: @+ (=D%¢** 1 =1 (mod )},
Ve={(z,m) € Xy : ay(G, ) = c¢ (mod n)},
Z; = {m : there exists z such that (z, m) € V;}.

Lemma 14.3. Let ¢y, ..., £, be primes # q satisfying (i), (ii). Let
r
2oty =) 20
i=1

If PG.n ~ P then
(k mod 2n) € Zy, . 4

re

Proof. Let m be the unique element of {0, 1, ..., 2n — 1} satisfying k = m (mod 2n). Let £ # q be a
prime satisfying (i) and (ii). It is sufficient to show that m € Z,. First we will demonstrate that £ { y.
If (—1)**1g is not a square modulo ¢ then ¢ { y from (72). Otherwise, by (ii), n{ (4 — ¢7). However,
from (i) and the fact that n | n we have £ + 1 = 2 (mod n) and so n{ ((£ + 1H? — C%). It follows from
Lemma 7.1 that £ is a prime of good reduction for G,  and so £ {y. We deduce from Lemma 7.1 that
ay(Gy x) = c¢ (mod n).

In the previous section, we observed that n { & in (65) thanks to the results of [Bennett and Skinner
2004], whence n { (2k + 1). Since k = v (mod 2), we know that m € A. Write k = 2nb + m with b a
nonnegative integer and let z € [, satisfy z = x/¢**” (mod ¢). Then

1
q4nb

24 (=gl = (2 4 (=1)3g%+) = (ﬁ) (mod £).

From (i), we deduce that

-1
2>+ (_1)5412’"“)’ = (q%) =1 (mod ¢).

Thus (z, m) € X,. Moreover, we have that G /F, and G, ,, /[, are isomorphic elliptic curves, whence
ar(Gym) =aeg(Gyx) =co (mod n). Thus (z,m) € Ve and so m € Z; as required. O

Remarks. We would like to explain how to compute Z, efficiently, given n and £.

(1) In our computations, the value ¢ will be relatively small compared to n and to £ =tn + 1. Let g
be a primitive root modulo £ (that is, a cyclic generator for F;), and let 4 = g". The set X} consists
of pairs (z, m) € F;, x A such that (2 + (—1)5q’”)’ = 1 (mod ¢). Hence z> + (—1)‘3q’" is one of the
values 1, h, h2, ..., h'~!. Thus, to compute X, we run throughi =0,1,...,#—1 and m € A and solve
22 =h' — (—=1)%¢™. We note that the expected cardinality of X; should be roughly # x #A4 &t x n & £.

(2) It seems at first that, in order to compute ), and Z,, we need to compute a,(G; ) for all (z, m) € Xy,
and this might be an issue for large ¢. There is in fact a shortcut that often means that we only need to
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perform a few of these computations. In fact we will need to compute Z, for large values of £ only for
rational newforms f that correspond to elliptic curves E/Q with nontrivial 2-torsion. In this case, we
note that a;(G; ) = a,(E) (mod 2), as both elliptic curves have nontrivial 2-torsion. If (z, m) € Y, then
ay(G,m) =ae(E) (mod 2n). However, by the Hasse—Weil bounds,

|aZ(Gz,m)_a€(E)| < 4\/2

Suppose, in addition, that n> > 4¢ (which will be usually satisfied as ¢ is typically small). Then, the
congruence a;(G; ) = c¢ = a¢(E) (mod 2n) is equivalent to the equality a;(G; ) = a,(E), and so to
#G, m(Fp) = #E(Fy). To check whether the equality #G_ ,,,(F;) = #E(F,) holds for a particular pair
(z, m) € Xy, we first choose a random point Q € G, ,(F,) and check whether #E(F;) - O = 0. Only
for pairs (z,m) € &, that pass this test do we need to compute a,(G;,,) and check the congruence
ae(Gym) =ae(E) (mod n).

A refined sieve. We note that if Z,,
are always able to find suitable primes ¢4, . .., £, satisfying (i), (ii), so that 2,

¢, = @ then pG , * pyn. In our computations, described later, we

.....

..... ¢, =, at least for n
suitably large. For smaller values of n (say less than 50), we occasionally failed. We now describe a
refined sieving method that, whilst being somewhat slow, has a better chance of succeeding for those
smaller values of the exponent 7.

Let (g, &, k) be one of our 30 triples given in (74), and let n > 7 be a prime. Suppose that (x, y, k) is
a solution to (72) where y is even if and only if k = 1. Let ¢ = /(—1)%*+1q and set M = Q(¢). Let 3 be
one of the prime ideals of Oy, above 2.

Our first goal is to produce a finite set S C M*, such that
x+q‘p=y o (75)

for some y € § and o € Oyp. This is the objective of Lemmata 14.4 and 14.5. Both of these make an
additional assumption on the class group, but this assumption will in fact be satisfied in all cases where
we need to apply our refined sieve.

Lemma 14.4. Let k = 5. Suppose that the class group C1(Oyy) of Oy is cyclic and generated by the
class ['B3]. Let h = #Cl(Oy) and set

IT={0<i<h—1:0" isprincipal}.

Choose for each i € T a generator B; for 3. Let € be a fundamental unit for M (recall that if k =5
then § =1 and so M is real). Let
n—1 n—1

S:{ejﬂi:— 5 <j< 3

Then there is some y € S and o € Oy such that (75) holds. Also, Norm(a) = 2"y for some u > 0.

,ieI}.

Proof. As k =5, we have that y is odd. Then

(x+q*)Oy =2A",
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where 2 is an ideal of ), with norm y. Since [}3] generates the class group, the same is true of [3]~'.
Hence [A] = [B]~ for some i € {0, 1, ..., h —1}. Now

(X +¢" )0 =F" - (P -W)".
Since B’ - A is principal, it follows that 3" is also principal. The lemma follows. O

Lemma 14.5. Let « = 1. Suppose that the class group CI(Oyr) of Oy is cyclic and generated by the
class [B]. Let h = #Cl(Oy) and set

T={0<i<h—1:9"""D72 s principal.
Choose for each i € T a generator p; for "1 =D=2, Let
S ={Bi:i€T}U{B;:ieT}
where B; denotes the Galois conjugate of ;. Let

S— {2-:BeS'} if§=0,

2 pi--D2<j=(-1D/2,BeS) ifs=1,
where € is a fundamental unit for M. Then there is some y € S and a € Oy such that (75) holds. Also,
Norm(w) = 2"y for some u € Z.

Proof. As k = 1, we have that y is even. Then

(x +q*¢

_ gn—2¢omn
> )(’)M—(’: A",

where 2 is an ideal of Oy, with norm y/2 and € is one of 93, 9B3. Since [}3] generates the class group so
does [€]~'. Hence [A] = [¢]~ for some i € {0, 1, ..., h —1}. Now

k
(x +2q ¢)0M _ @n(=D=2_(gigyn.
But € -2l is principal, whence ¢"!1==2 is principal, and so i € Z and €"(!=)=2 is generated by either §;
or ;. The lemma follows. O
We will now describe our refined sieve. Fix m € {0, 1, ..., 2n} and suppose k = m (mod 2n). Let n be

a prime ideal of Oy above n. Let £ # g be a prime. Suppose
(a) £ =1tn+ 1 for some positive integer ¢;
(b) nt @ —cp):;
(c) (=1)’*1g is a square modulo £.

We choose an integer s such that s2 = (=1)*"g (mod £). Let

L£=L0y+ (s —9)Op.



Differences between perfect powers: prime power gaps 1829

By the Dedekind—Kummer theorem ¢ splits in Oy and £ is one of the two prime ideals above £. In
particular, Oy /£ = F; and ¢ = s (mod £). Let

Xom=1{z€Fr: (224 (=12g?"* ) =1 (mod £)},
Vem =1{z2 € Xy : ae(G; ) = ¢ (mod n)},

Urm={(z, V) :2€Vem v €S, (z+q"¢) =y’ (mod L)},
We.m = {y : there exists z such that (z, y) € U 1}

Lemma 14.6. Let {4, ..., ¢, be primes # q satisfying (a), (b) and (c) above. Let

If pG,n ~ P, then there is some y € VW and some a € Oy such that (75) holds.

Proof. Suppose ¢ satisfies conditions (a), (b) and (c). As £ satisfies (a) and (b), it also satisfies hypotheses (i)
and (ii) preceding the statement of Lemma 14.3. Write k = 2nb 4 m where b is a nonnegative integer, and
let z = x/¢*"® (mod ¢). It follows from the proof of Lemma 14.3 that £{ y and that z € ), ,,. We know
from Lemmata 14.4 and 14.5 that there is some y € S such that x + g¥¢ = ya” where o € O satisfies
Norm(a) = 2*y for some u € Z. Note that y is supported only on the prime ideals above 2. Since £ | £,
we have orde (o) = ordg(y) = 0. Hence

2+q" ¢ = qz%(x +q* )=y - (%)n (mod L).
Since (Oy/L)* =T} is cyclic of order £ — 1 = tn, we have
(z+4"¢) =y' (mod L).
Thus (z, y) € Up » and hence y € W, ,,,. The lemma follows. O

Proof of Proposition 14.1. Our proof of Proposition 14.1 is the result of applying Magma scripts based on
Lemmata 14.2, 14.3 and 14.6, as well as solving a few Thue-Mahler equations. Our approach subdivides
the proof into 60 cases corresponding to 60 quadruples (g, d, x, v): here (g, 8, ) is one of the 30 triples
in (74), and v € {0, 1}. Let (x, y, k) be a solution to (72) with prime exponent n > 7. Suppose that y
is even if « = 1 and y is odd if k = 5. Suppose, in addition, that £k = v (mod 2). Our first step is to
compute the newforms f of weight 2 and level N = 2“g. We know that for one these newforms f, we
have pG , ~ pfn Where G = Gy i is the Frey—Hellegouarch curve given in Proposition 14.1, and n | n is
a prime ideal of Oy, the ring of integers of the Hecke eigenfield K ;. Let py, ..., ps be the primes < 200
distinct from 2 and ¢, and let

&= ngi’
i=1
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where £, is as in Lemma 14.2. It follows from Lemma 14.2 that if pg, ~ pfn then n| £, and so
n | Norm(Ey).

We illustrate this by taking (g, §, «, v) = (31, 1, 5, 0). There are 8 newforms fi, ..., f3 of weight 2
and level 2q = 992, which all happen to be irrational. We find that

Norm(Ey,) =7, 7, 2, 219, 23, 2%, 2032 20 %32
respectively for j =1,2,...,8. Thusn =7 and f = f; or f,. We consider first
f=A=q+vV28 ¢ -1 +v2)q =’ +2(0 —vV2)qg" +- -,

with Hecke eigenfield K y = QW?2) having ring of integers Oy = Z[+/2). We found that £ =+ 22)
which is one of the two prime ideals above 7. Hence n = (1 +2+/2). Next we compute Z = Z, . g5, as
in Lemma 14.3 where ¢, ..., £39 # 31 are the 30 primes satisfying (i) and (ii) with t <200. We find that
Z ={0, 8}. Thus, by Lemma 14.3, we have k =0 or 8 (mod 14). Now for m = 0 and m = 8, we compute
,,,,, 3 as in Lemma 14.6, where {1, ..., €36 7 31 are the 36 primes satisfying (a), (b) and (c)
with 7 < 800. We found that W = & for m = 0 and that W = {€3} for m = 8 where € = 1520+ 273+/31 is
the fundamental unit of M = @(\/ﬁ ). Hence we conclude, by Lemma 14.6, that k = 8 (mod 14) and that

x +31%/31 = (1520 4+ 273v/31)% (X + Y/31),

for some integers X, Y. Equating the coefficients of /31 on both sides results in a degree-7 Thue—Mahler
equation with huge coefficients. However, using an algorithm of Stoll and Cremona [2003] for reducing
binary forms we discover that this Thue—Mahler equation can be rewritten as

31K = —56U7 +112U°V — 84U V2 + 140U* V3 +490U3V* + 1596U% V> +2807U VO +2119V7,
where U, V € Z are related to X, Y via the unimodular substitution
U=2X+11Y and V =7X +39Y.

We applied the Thue—Mahler solver to this and found that it has no solutions. Next we take f = f, which
also has Hecke eigenfield K ; = Q(+/2). We apply Lemmata 14.2, 14.3 and 14.6 using the same sets of
primes p; and ¢; as for fi. We find £y = (1 — Zﬁ), and son=(1— Zﬁ) and n = 7. Again we obtain
Z =10, 8} on applying Lemma 14.3. We find that W = @ for m = 0 and W = {€’} for m = 8. Again
the corresponding Thue-Mahler equation has no solutions. Thus (72) has no solutions with n > 7 prime
for g =31, § =1 and with y odd (i.e., k = 5) and k = 0 (mod 2). We used the above approach to deal
with all the cases where £y is nonzero. In all the cases where £ = 0, the newform f is rational, and
in fact corresponds to an elliptic curve E/Q with nontrivial 2-torsion. These elliptic curves are listed in
Table 3. Thus pg., ~ pE.». What is required for Proposition 14.1 is to show in these cases that there are
no solutions with prime 7 < n < 1000 apart from the ones listed in the statement of the proposition. We
illustrate how this works by taking (g, §, k, v) = (7, 0, 1, 0). There is a unique newform f of weight 2
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n Z

7 {0, 8, 12}

11 {8}

13 {4}

41 {44}
other values (%)

Table 4. For the quadruple (g, §, «, v) = (7,0, 1, 0) and for prime 7 < n < 1000 we
computed Z = Z;, ., as given by Lemma 14.3. Here we chose ¢4, ..., £, to be the
primes # ¢ satisfying (i) and (i) with ¢ < 200.

and level N = 2“g = 14 which corresponds to the elliptic curve
Y24+ XY +Y =X’ +4X -6

with Cremona label 14a1. For each prime 7 <n < 1000 we computed Z = Z;, . ,, with €1, ..., ¢, being

the primes # 7 satisfying conditions (i), (ii) with # < 200. The results of this computation are summarized
in Table 4. Note that by Lemma 14.3, (k (mod 2n)) € Z. We deduce that there are no solutions for prime
n satisfying 17 <n < 1000, n #41. Forn =7, 11, 13 and 41, and for each m in the corresponding Z,
we compute W =W, . asin Lemma 14.6 where £, ..., ¢, are now the primes # g satisfying (a), (b)
and (c) with r < 800. We found that W = @ in all cases except forn =7, m =0, when W =11 — J=T.
It follows from Lemma 14.6 that x +7%/—=7 = (11 —/=7) -«” where « € Z[0] where 0 = (1 ++/—7)/2.

Write o = (X + Y0) with X, Y € Z. Thus

x—7k

3 +7°.0=(6-0)- (X +Y0) .

Equating the coefficients of 6 on either side yields the Thue—Mahler equation
— X7 +35X0Y +147X°Y? —105X*Y® — 595X3Y* —231X%Y° +161XY° + 4577 =7~

We find that the only solution is (X, Y, k) = (—1, 0, 0). Hence x = —11, and the corresponding solution
to (72) is 112 +7 = 27. We observe that —11 = 1 (mod 4) which is consistent with our assumption
x =1 (mod 4) if « = 1, made in the statement of Proposition 14.1. The other cases are similar.

Proofs of Theorems 2 and 3. We now deduce Theorems 2 and 3 from Proposition 14.1. These two

theorems concern the equation x% — g2+!

= y" with n > 3 and ¢ { x. Thus we are in the § = 1 case of the
proposition. By the remarks following the statement of the proposition we are reduced to the case n > 7 is
prime. Theorem 2 is concerned with the primes ¢ appearing in (4), whilst Theorem 3 deals with g = 41,
73, 89 and 97. A glance at Table 3 reveals that all the elliptic curves E appearing in Proposition 14.1
for the case § = 1 in fact correspond to the values g = 41, 73, 89 and 97. Theorems 2 and 3 now follow

immediately from the proposition.



1832 Michael A. Bennett and Samir Siksek

n {€,..., ¢} time (seconds)
21047 =1031 {2063, 12373, 30931} 0.18
211 4+ 5=2053 {94439, 110863, 143711, 168347, 197089} 7.75
212 4+ 3 =4099 {73783, 98377, 114773} 439
213 417 = 8209 (246271, 525377, 574631} 15.50
214 427 = 16411 {98467, 459509, 590797} 6.19
215 13 =32771 {65543, 983131, 1179757} 3.91
21641 =65537 (917519, 1310741, 1703963, 2359333} 57.51
217429 =131101 | {2097617, 9439273, 11799091, 12585697} 142.59
218 413 =262147 {1048589, 4194353, 6291529} 65.89
219421 = 524309 (6291709, 10486181, 23069597} 402.12
220 17 = 1048583 {20971661, 25165993, 44040487} 1319.57
221 4+ 17 =2097169 (37749043, 176162197, 188745211} 2468.46
222 4 15 =4194319 (75497743, 92275019, 100663657} 4983.07

Table 5. Write n,, for the smallest prime > 2“. For 10 < u < 22 the prime n = n, belongs
to the range 1000 < n < 6 x 10°. The table lists the primes 7 = n,, in this range and, for

each, a set of primes ¢4, ..., £, satisfying conditions (i), (ii) such that Z,, , =&. It
also records the time the computation took for each of these values of n, on a single
processor.

Remark. It is well-known that the exponent n can be explicitly bounded in (72) in terms of the prime q.
For example, if § =1 and « =5 (i.e., y is odd) then Bugeaud [1997] showed that

n<4.5x10%?1og*q. (76)

Let (g, 6, x,v) = (73,1,5,1) and E be the elliptic curve with Cremona label 2336a1; this is one of
the two outstanding cases from Table 3 for which the bound (76) is applicable. We are in fact able
to substantially improve this bound for the case in consideration through a specialization and minor
refinement (we omit the details) of Bugeaud’s approach and deduce that

n<6x10°,

Theorem 3 only resolves x2 — 73%¥*1 = y" for 3 < n < 1000. It is natural to ask whether we can apply
the same technique, namely Lemma 14.3, to show that there are no solutions for prime exponents # in
the range 1000 < n < 6 x 10°. Write n,, for the smallest prime > 2*. For 10 < u < 22 the prime n = n,
belongs to the range 1000 < n < 6 x 10°. For each of these 13 primes we computed primes £1, ..., £,
satisfying conditions (i) and (ii) such that Z,, _, = &, whence by Lemma 14.3 there are no solutions for
that particular exponent n. Table 5 records the values of ¢y, ..., £, as well as the time taken to perform
the corresponding computation in Magma on a single processor. There are 412681 primes in the range
1000 < n < 6 x 10°. On the basis of the timing in the table we crudely estimate that it would take around
60 years to carry out the computation (on a single processor) for all 412681 primes.
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Cremona label for £ minimal model for E
7 14a1 Y24 XY4+Y=X34+4X-6
23 46al Y24 XY =X—X?-10X-12
31 62al Y24 XY4+Y =X —-X?—-X+1
47 94al Y24 XY+Y=X—-X2—-1
71 142c1 Y24 XY =X—X2-X-3
79 158e1 Y24 XY 4+Y =X 4+X24+X+1

Table 6. Elliptic curve E of conductor 2g and nontrivial 2-torsion.

We shall shortly give a substantially faster method for treating the case 6 = 0. Alas this method is not
available for § = 1, as we explain in due course.
15. The proof of Theorem 1: large exponents

We now complete the proof of Theorem 1 which is concerned, for prime 3 < g < 100, with the equation

n

x2+qcx:y ,

subject to the assumptions that g { x and n > 3. The exponents n = 3 and n = 4 were treated in Section 2,
so we may suppose that n > 5 is prime. The case o = 2k was handled in Section 5, so we suppose further
that « = 2k + 1. The case with y odd was the topic of Section 11, so we may assume that y is even.
Finally, the case with exponent n = 5 was resolved in Section 12, whence we may suppose that n > 7 is
prime. To summarize, we are reduced to treating the equation

x2 +q2k+1 =y", k>0, gtx, yeven, n>7 prime. (77)
By Proposition 14.1, we may in fact suppose that n > 1000 and that
q €1{7, 23, 31, 47, 71, 79}. (78)
For convenience, we restate Proposition 14.1 specialized to our current situation.

Lemma 15.1. Let g be one of the values in (78). Let (x, y, k) satisfy (77), where n > 1000 is prime.
Suppose, without loss of generality, that x =1 (mod 4). Attach to this solution the Frey—Hellegouarch
elliptic curve

G=Gyi: Y =X +4xX>+4x* 4+ ¢*HX.

Then pg.n ~ pE.n Where E is an elliptic curve of conductor 2q and nontrivial 2-torsion given in Table 6.

Upper bounds for n: linear forms in logarithms, complex and q-adic. We will appeal to bounds for linear
forms in logarithms to deduce an upper bound for the prime exponent n in (77) where g belongs to (78).
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Proposition 15.2. Let g belong to the list (78). Let (x, y, k) satisfy (77) with prime exponent n > 1000.

Then n < U, where

2.8x10% ifqg=1,

1.1 x10° ifg =23,

50x 108 ifg =31,

I S a (79)
22x10° ifqg =417,

23x10° ifqg =171,

22x10° ifg="109.

To obtain this result, our first order of business will be to produce a lower bound upon y.

Lemma 15.3. [f there exists a solution to (77), then y > 4n — 4+/2n + 2.

Proof. We suppose without loss of generality that x = 1 (mod 4), so that we can apply Lemma 15.1. We
first show that y is divisible by an odd prime. Suppose otherwise and write y = 2* with u > 1. Then
the Frey—Hellegouarch curve G, ; has conductor 2¢ and minimal discriminant —2%"#~1242k+1 A short
search of Cremona’s tables [1997] reveals that there are no such elliptic curves for the values ¢ in (78)
(recall that n > 1000). Thus, there necessarily exists an odd prime p | y; since ¢ { y, we observe that
q # p. By Lemma 7.1,

ap(E)==x(p+1) (mod n),

where E is given by Table 6. As E has nontrivial 2-torsion, we conclude that 2n | (p + 1 F a,(E)).
However, from the Hasse—Weil bounds,

0<p+1FayE) <P+ =(/y/2+ 17
and therefore 2n < (y/y/2 + 1)2. The desired inequality follows. O

Now let ¢ be any of the values in (78), write M = Q(,/—¢q), and let Oy, be its ring of integers. Note
that the units of Oy are £1. Fix P to be one of the two prime ideals of Oy above 2. After possibly
replacing x by —x we have

k /—
x+q2v q-(’)Mz‘anz-Ql", (80)

where 2 is an ideal of Oy with norm y/2. Hence
x—q'v=q _ (an)? (a‘c&-ﬁ)”
x+qky=q \p) \B-A)°
For all six values of ¢ under consideration, the class group is cyclic and generated by the class ['|3]. Let
hy be the class number of M this value is respectively 1, 3, 3, 5, 7 and 5 for g in (78) (see Table 7). As
n > 1000 is prime, ged(n, hy) = 1. Since Oy has class number 4, it follows that pha is principal, say
Pha = (atg) - Op. We fix our choice of *B so that o, is given by Table 7. Write 8, = o, /ot;. Thus

(L H)”": 2y s1)
x+q5J/—=q q” >
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7 23 31 47 71 79

hy 1 3 3 5 7 5

I+v=7  3++/=23 1431 9447 21471 T+/=79
2 2 2 2 2 2

g

Table 7. Here, h, denotes the class number of M = Q(,/—¢g), and ¢, is a generator for
the principal ideal 3"+, where 93 is one of the two prime ideals of Oy above 2.

where y € M is some generator for the principal ideal ((‘i? . 5[) /(B - 2A))la.
To derive an upper bound on n, we begin by using (81) to find a “‘small” linear form in logarithms.Write

P et e
i)

Lemma 15.4. If there exists a solution to (77) with y" > 100 g***!, then
log |A] < 0.75+ (k+ %) log g — g log y.
Proof. The assumption that y" > 100¢%*!, together with, say, Lemma B.2 of [Smart 1998], implies that

_ gk k
qu ‘z—zolog(i)q Vq
xX+q~/— 10/ yn/2

whence the lemma follows. O

N <—101og( )

To show that log |A| here is indeed small, we first require an upper bound upon k. From (81), we have

h
(’L v“f’) gy
x+q*/=q 1

and so »
- _ Lk
S e
Since ged(x, g) =1, it follows from (82) that, if we set
A1 =y"— B

then v, (A1) > k. To complement this with an upper bound for linear forms in g-adic logarithms, we
appeal to Theorem 10, with

q€{7,23,31,47,79}, f=1, D=2, aj=y, ax=P,; bi=n, by=2,
n . 2
logg  hglogy
Here, we use Lemma 13.2 of Bugeaud, Mignotte and Siksek [Bugeaud et al. 2006] which implies that

h
10gA1=7q10g)’, 10gA2=%logq and b =

hy hy
h(ay) = > logy and h(ap) = > log 2.
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In the case ¢ = 71, we make identical choices except to take log A, = % log 2, whence

_n n 2
~ Tlog2  Tlogy’

/

Theorem 10 thus yields the inequality

96q h
vy (Ay) < " q3 1 . (max{log b’ + loglog g + 0.4, 5log q})* log y,
0g" g

for g €{7,23,31,47,79}, and

v71(A1) <701.2 - (max{log b’ +loglog 71 + 0.4, 5log 71})* log y,

Let us now suppose that
n>10%, (83)

which will certainly be the case if n > U,, for U, as defined in (79). Then, from Lemma 15.3, in all cases
we have that

, n
b’ < 1.001
logg
and hence obtain the inequalities
964 hy 5 .
k < 1—3 - (max{logn 4+ 0.4001, Slogg})“logy, if q €{7,23,31,47,79} (84)
0g ¢q
and
k <701.2 - (max{logn +0.4001, 5log 71})*logy, if ¢ =71. (85)
Now consider
k
x—q"“/—q ..
Ar =hgylog —————= =nlog(e1y) +2log(e28,) + jmi, (86)
B N | !

where we take the principal branches of the logarithms and the integers €; € {—1, 1} and j are chosen so
that Im(log(e1y)) and Im(log(e28,)) have opposite signs, and we have both

b/
llog(€289)| < =

and |A»| minimal. Explicitly,

q 7 23 31 47 71 79
€ -1 -1 -1 1 1 -1

llog(e288,)| arccos% arccos]7—6 arccos% arccosg arccos% arccosé—fl

Assume first that
yn < 100q2k+1.
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If g € {7, 23,31, 47, 79}, it follows from (84) that
210210 1 1924 h

n< 02— 089 4 290 (maxflogn +0.4001, Slog g})?,
logy logy log” g

in each case contradicting Lemma 15.3 and (83). We obtain a similar contradiction in case the g =71

upon considering (85).

2k+1

It follows, then, that we may assume y" > 100¢q and hence conclude, from Lemma 15.4, that

log|Az| <loghy +0.75 + (k+ %) logg — glog y.

If g € {7, 23,31, 47, 79}, (84) thus implies that

1 96q h, 2 n
log |Az| <logh, +0.75+ 3 logqg + g (max{logn 4+ 0.4001, Slogg})“logy — 3 logy.
0g" 4

An analogous inequality holds for g =71, upon appealing to (85). From Lemma 15.3 and (83), we find that

log |Az] < —k4nlogy, (87)
where
0499 ifg=17,
0.497 if g € {23, 31},
kg =10.494 ifqg=47, (83)
0.486 ifg =171,

0.490 ifg="179.
It therefore follows from the definition of A, that

—0.486n

|j|7r<7m+2arccos$+y <mn+m,

and so
ljl <n. (89)

Linear forms in three logarithms. To deduce an initial lower bound upon the linear form in logarithms | A;|,
we will use the following.

Theorem 14 [Matveev 2000, Theorem 2.1]. Let K be an algebraic number field of degree D over Q and
put x = 1if Kis real, x =2 otherwise. Suppose that a1, az, ..., a,, € IK* with absolute logarithmic
heights h(a;) for 1 <i < ng, and suppose that

A; = max{Dh(a;), [loge;l}, 1 =<i <ny,
for some fixed choice of the logarithm. Define
A =bjlogai+-- -+ by, logay,,,

where the b; are integers and set

B=max{1,max{|b,-|:i :lsisno}}.
no
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Define, with e := exp(1),

Q=A1--4A,,, Cy)=C(ng, x)=

6 €"(2ng + 14 2x)(ng + 2) (4ng + 4)"0+! (en())X’
n()!X —2
Co = log(e**"** 3> D* log(eD)) and Wy =log(1.5¢BD log(eD)).

Then, if logay, ..., logay, are linearly independent over Z and b,,, # 0, we have
log |A]| > —C(ng) Co Wy D> Q.
We apply Theorem 14 to A = A, with

D=2, x=2, no=3, bs=n, az=¢€y, br=-2, ww=ef;, bi=j and o =-1
We may thus take

Az =logy, Ap;=max{h,log2, |log(e:8,)|}, Ai=m and B=n.
Since

4C3)Co=2'3-3.5-11-¢ -log(e**? - 357 . 41og(2e)) < 1.80741 x 10",

and
Wo = log(3enlog(2e)) < 2.63 +logn,

we may therefore conclude that
log|As| > —5.68 x 10" max{h, log?2, |log(e28,)1}(2.63 +logn) log y.
It thus follows from (87) that

n< Kq—l 5.68 x 10! max{hq log2, |10g(62,3q)|}(2,63 +logn)

and hence

277 x 1083 ifg=7,

8.24 x 1013 if ¢ € {23, 31},
1.42 x 10 if g € {47,79},
2.02 x 10 ifg="71.

(90)

To improve these inequalities, we appeal to a sharper, rather complicated, lower bound for linear
forms in three complex logarithms, due to Mignotte [2008, Theorem 2]. Our argument is very similar
to that employed in a recent paper of the authors [Bennett and Siksek 2023]. We note that recent work
of Mignotte and Voutier [2022] would substantially improve our bounds (and reduce our subsequent
computations considerably).

Theorem 15 (Mignotte). Consider three nonzero algebraic numbers a1, oy and a3, which are either all
real and > 1, or all complex of modulus one and all # 1. In addition, assume that the three numbers
oy, ap and az are either all multiplicatively independent, or that two of the numbers are multiplicatively
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independent and the third is a root of unity. We also consider three positive rational integers by, by, b3
with gcd(by, by, b3) = 1, and the linear form

A= b2 logozz — bl 10g0l1 — b3 10g0l3,

where the logarithms of the «; are arbitrary determinations of the logarithm, but which are all real or all

purely imaginary. We assume that
2
0<|A|l < —,
w
where w is the maximal order of a root of unity in Q(«y, az, @3). Suppose further that

br|logas| = by [logai| + b3 [logas| £ [A| oD

and put
di = ged(by, by), ds=ged(bs, by) and by =d b = dsb}

Let K,L,R, Ry, Ry, R3, S, 81, 82, 83, T, T1, Tz, Ts be positive rational integers with
K>3, L>5 R>R{+Ry+R3, S>851+8+S3 and T>T1+T,+T5.
Let p > 2 be a real number. Let ay, ar and a3 be real numbers such that
a; > pllogo;| —loglai| +2D h(e;), i€{l,2,3},

where D = [Q(u1, a2, a3) : Q/[R(xy, an, a3) : R], and set

KL L 2K
U=<—+——1 —>log,o.

2 4 3L
Assume further that
U>D+1 log(KZL) +gL(@aR+ayS+azT)+ D(K —1)logb —2log g, (92)
where
k-1 —4/(K(K-1))
1 K2L / v
=- — d b= k! ,
¢=1"Trst (Bh10) (8320) 11
with R—-1 (S—-1b T—1 (S—-1b
— — Dby — —1)o3
= d = .
M=yt Ty, e =Ty,
Put

V=R + DS+ DT+ 1),
If, for some positive real number x, we have
O (Ri+DS+D(M+1) > KM,
(i) Cardfefajol:0<r<R;,0<s<8,0<r<Ti}>L,
(i) (Ry+ (S + 1) (Tr +1) > 2K?,

(iv) Card{ajasay :0<r <Ry,0<s5s<5,0<r<T>}>2KL,and
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V) (R3+D(S3+ (T34 1) > 6K°L,
where
M=max{Ri+S1+1,S1+T1+1,Ri+T1+1, xV},
then either L SoLSIAL/Cb
Al ————— > p ¥,
2[by|
or at least one of the following conditions holds:
(C1) |b1] < Ry and |by| < $y and |b3| < Th.
(C2) |b1] < Ry and |by| < 83 and |bs| < T».

(C3) Either there exist nonzero rational integers ro and so such that

roba = soby
with

- (Ri+1)(T +1)

ol and 50| < S1+D{T+1)

M-—-T - M—-T ’
or there exist rational integers ry, si, t| and ty, with ris| % 0, such that
(t1by +r1b3)s) =r1baty,  ged(ry, 1) = ged(sy, 1) =1,
which also satisfy
(Ri+1)(S1 +1)
M —max{R;, S}’
S1+ DT +1)
M —max{Sl, Tl}

[ris1| < ged(ry, s1) -

Isit1] < ged(ry, s1) -

and
(Ri+D(T1+1)

M —max{Rl, Tl}.

Also, when t; = 0 we can take ri = 1, and when t, = 0 we can take s1 = 1.

lritz| < ged(ry, s1) -

(93)

(94)

(95)

(96)

We will apply this result to A = A,. For simplicity, we will provide full details for the case g = 7; the

arguments for the other values of ¢ under consideration are similar and follow closely their analogues in

[Bennett and Siksek 2023]. If j =0, then A, immediately reduces to a linear form in two logarithms and

we may appeal to Theorem 11, with (in the notation of that result)

1
) =n, ﬂzZElj/, C1=2, ,31:—, D:],
EZﬂq

whence we may choose
log B, = %logy and logB;=1.

We thus have, from (83) and Lemma 15.3,

b +n < 1.001n.

" logy
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From Theorem 11 with (m, C) = (10, 32.3), it follows, again from (83), that
log |Ay| = —64.6(logn +0.21 l)2 log y.

Combining this with inequality (87) contradicts (83). We argue similarly if j = £n, again reaching a
contradiction via bounds for linear forms in two complex logarithms.
We may thus suppose that j # 0 and |j| < n (so that, in particular, gcd(j, n) = 1), and hence choose

1
b1=2, o) = —, b2=l’l, o) =€1Y, b3=—j and Ol3=—l. (97)
621311

From the fact that Im(log(e;y)) and Im(log(e28,)) have opposite signs, (91) is satisfied and we have

di=d;=1 and b’2=b’2’=n.
It follows that

h(an) = 710g(2),  h(@) = ;log(y) and h(@s) =0,
and hence we can take
aj; = p arccos % +log2, a=pm+logy and asz=pm.
As noted in [Bugeaud et al. 2006], if we suppose that m > 1 and define

K =[mLaiaraz], Ri=I[ciaxaz], Si1=I[ciaiaz]l, Ti=I[ciaiaz], Ry =[crara3], 98)
Sy = [cara3], T =[caa1az2], Rz =l[czaaz], $3=I[czaia3]l, T3=[czaia2],

where

2mL
a

)1/2}, czzmax{2l/3(mL)2/3,<ﬂ>1/2L} and ¢3=(6m»)'3L, (99)

c1 =max{(XmL)2/3, (
aj

then conditions (i)—(v) are automatically satisfied. It remains to verify inequality (92).

To carry this out, we optimize numerically over values of p, L, m and x as in [Bennett and Siksek 2023]
(full details are available there, by way of example, in the case ¢ = 7). Pari/GP code for carrying this out
is due to Voutier [2023]. In each case, we obtain a sharpened upper bound upon the exponent 7, provided
inequality (93) holds. If, on the other hand, inequality (93) fails to be satisfied, from inequality (83)
and our choices of S7 and $,, necessarily (C3) holds and we may rewrite A; as a linear form in two
complex logarithms to which we can apply Theorem 11. In this case, we once again obtain a sharpened
upper bound for n. Iterating this process leads to the upper bounds U, given in (79). We observe that
direct application of the new bounds from [Mignotte and Voutier 2022], with the corresponding Pari/GP
code, substantially sharpens these bounds, though this is not especially important for our purposes. This
completes the proof of Proposition 15.2.
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Proof of Theorem 1. We now finish the proof of Theorem 1. By the remarks at the beginning of the
current section, we are reduced to considering solutions (x, y, k) to (77), where g belongs to (78).
Thanks to Propositions 14.1 and 15.2, we may suppose that the prime exponent n belongs to the range
1000 < n < U, where Uy, is given by (79).

Lemma 15.5. Let (x, y, k) be a solution to (77) where g belongs to (78) and the exponent n is a prime
belonging to the range 1000 < n < U,. Let M = Q(/—q). Let h, and o, be as in Table 7, and choose i
to be the unique integer 0 < i < hy, — 1 satisfying ni = —2 (mod h,). Write n* = (—ni —2)/h,. Then,
after possibly changing the sign of x,

kq/— *
X—quq :“Z o, (100)

where y € Oy. Additionally, Norm(y) =2i~1y.

Proof. Recall that A, is the class number of M, and that Pha = ayOpm, where B is one of the two prime
ideals of Oy above 2. From (78), after possibly replacing x by —x,

x+q5/—¢q =2 o
( 5 )OM—‘B 2%,

where 2( is an ideal of Oy of norm y/2. Now, for the values of ¢ we are considering, the class group is
cyclic and generated by [J3]. Thus there is some 0 <i < h,; — 1 such that B2 is principal. However,

k /—
(x +ay q_) Oy =2 P

We deduce that 8"~ is principal. As the class [J3] generates the class group, we infer that i is the
unique integer 0 <i < h, — 1 satisfying ni = —2 (mod h,). Write n* = (—ni —2)/ h,. As Pha = oy, we
have P2 = aZ* -Op. Hence

x+d'=q _ .,
I

where y € Oy is a generator for the principal ideal B’2(. We note that Norm(y) =2/"!y. O

The following lemma, inspired by ideas of Kraus [1998], provides a computational framework for
showing that (77) has no solutions for a particular exponent 7.

Lemma 15.6. Let g belong to the list (78) and let B; = a,/oy. Let n be a prime belonging to the range
1000 < n < U,. Let E be the elliptic curve given in Table 6. Let £ # q be a prime satisfying the three

conditions

(D) —q is a square modulo £;

() € =tn+ 1 for some positive integer t;
(III) a;(E)* # 4 (mod n).
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Let £ be one of the two prime ideals of Oy above £, and write Fo = Oy /L = Fy. Let B € Fe satisfy
B =ady /oy (mod £). Choose g to be a cyclic generator for Fy, set h = g", and define

Xpa={B" W :j=01,....t -1} CFq.
Forye Xy, let
E :YP=X(X+ DX +p).
Finally, define
Ve ={r € X:as(Ep)’ = a(E)* (mod n)}.

If . = I, then (77) has no solutions.

Proof. Suppose that (x, y, k) is a solution to (77) for our particular pair (¢, n). We change the sign of
x if necessary so that (100) holds and let x" = +x so that x’ = 1 (mod 4). By Lemma 15.1, we know
that ,5(;",,]“,1 ~ pg.n. Observe that G, is either the same elliptic curve as G, ; if x' = x, oritis a
quadratic twist by —1 if x’ = —x. Hence a¢(G, ) = +a;(G, ;) for any odd prime £ of good reduction
for either (and hence both) elliptic curves. We let £ be a prime satisfying conditions (I), (II) and (III).
From (III) and (II), we note that a,(E) # £(£+ 1) (mod n). It follows from Lemma 7.1 that £ 1 y, and that
ag(Gy i) = ag(E) (mod n). Thus a;(G, x)* = a¢(E)? (mod n). By Lemma 15.5, identity (100) holds
where Norm(y)=2'"!y. In particular, £ is disjoint from the support of y and ag. It follows from (100) that

x—q'v=q _ (@) | (Z)
x+q /=g \ay %

As g is a generator of [F;*: which is cyclic of order £ — 1 =tn, and as h = g", there is some 0 < j <r—1

such that (y/y)" = h/ (mod £). Hence

x—q"v/=q
x+q* /=4

for some r € X, ,. The Frey—Hellegouarch curve G, ; defined in Lemma 15.1 can be rewritten as

=1 (mod £),

Y2 =X(X+2(— ¢ V=) (X +2(: +4"V=9)

and hence modulo £ is a quadratic twist of E,. We deduce that a,g(EI)2 = ag(Gx,k)2 = a;(E)? (mod n),
whence ¢ € ¢ ,. This completes the proof. g

To finish the proof of Theorem 1, we wrote a Magma script which, for each ¢ in (78) and each prime n
in the interval 1000 < n < Uy, found a prime ¢ satisfying conditions (I), (II) and (IID), with %), , = @.
The following table gives the approximate time taken for this computation, on a single processor:

q 7 23 31 47 7179
time (hours) | 115 450 226 988 1058 1019
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As one may observe from our proofs, for a given g, the upper bound U, upon 7 in (77), coming
from bounds for linear forms in logarithms, depends strongly upon the class number of Q(/—¢). It
is this dependence which makes extending Theorem 1 to larger values of g an expensive proposition,
computationally.

16. Concluding remarks

There are quite a few additional Frey—Hellegouarch curves at our disposal, that might prove helpful in
completing the solution of (5), for some of our problematical values of g. A number of these arise from
considering (5) as a special case of

)C2 . q(S X = yn’

where, say, k € {3,4,6} and 0 < § < k. In each case, the dimensions of the spaces of modular forms
under consideration grow quickly, complicating matters. This is particularly true if ¥ € {4, 6}, where our
Frey-Hellegouarch curve will a priori be defined over Q(,/g), and so the relevant modular forms are
Hilbert modular forms which are more challenging to compute than classical modular forms.

In the case y is even in (5) (whence we are in the situation where our bounds coming from linear forms
in logarithms are weaker), we can attach a Frey—Hellegouarch Q-curve to a potential solution (which at
least corresponds to a classical modular form). To do this, write M = Q(,/q) and Oy for the ring of
integers of M. Assuming that M has class number one (which is the case for, say, the remaining values
q € {41, 89, 97}), we have

x+49"/q 5Ty 2
2
for some r € Z and o € Op. Here, § is a fundamental unit for Oy and y is a suitably chosen generator
for one of the two prime ideals above 2 in M. From this equation,

qk\/a — 8ryn—2an _ Sr?n—Z&n.
Treating this as a ternary equation of signature (n, n,2), we can attach to such a solution a Frey—
Hellegouarch Q-curve; see, for example, [van Langen 2021, Section 6]. We will not pursue this here.
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On fake linear cycles inside Fermat varieties

Jorge Duque Franco and Roberto Villaflor Loyola

We introduce a new class of Hodge cycles with nonreduced associated Hodge loci; we call them fake
linear cycles. We characterize them for all Fermat varieties and show that they exist only for degrees
d =3, 4, 6, where there are infinitely many in the space of Hodge cycles. These cycles are pathological
in the sense that the Zariski tangent space of their associated Hodge locus is of maximal dimension,
contrary to a conjecture of Movasati. They provide examples of algebraic cycles not generated by their
periods in the sense of Movasati and Sert6z (2021). To study them we compute their Galois action in
cohomology and their second-order invariant of the IVHS. We conclude that for any degree d > 2 + 2,
the minimal codimension component of the Hodge locus passing through the Fermat variety is the one
parametrizing hypersurfaces containing linear subvarieties of dimension 7, extending results of Green,
Voisin, Otwinowska and Villaflor Loyola.

1. Introduction

The classical Noether-Lefschetz locus NLy is the space of degree d > 4 surfaces in P with Picard rank
bigger than 1. This space is known to have countably many components given by algebraic subvarieties of
the space of smooth degree d surfaces in P3. A classical result due to Green [1988] and Voisin [1988] states
that for d > 5 it has only one minimal codimension component, which parametrizes surfaces containing
lines (for d = 4 all components have the same codimension). The higher dimension analogue of the
Noether-Lefschetz locus is the so-called Hodge locus HL,, ; which is the locus of degree d hypersurfaces
X C P"*! for n even, with lattice of Hodge cycles H"/?>"/2(X) N H"(X, Z) of rank bigger than 1. This
space is nontrivial for d > 2+ %, and it is known to have countably many components which are algebraic
subvarieties of T € HO(P"t!, O(d)) the space of smooth degree d hypersurfaces of P"*!. A natural
question is to ask whether the analogue of the Green—Voisin theorem still holds for higher dimensions, i.e.,
if ford >2+ % the only minimal codimension component of the Hodge locus is X(;, 1), that is, the one
parametrizing hypersurfaces containing linear subvarieties of dimension 7. The first result in this direction
was obtained by Otwinowska [2002, Theorem 3] who answered positively the question for d > n. The
conjecture for smaller degrees remains open, and even to establish that the codimension of ¥y, 1)—
which is equal to ("/ 2 d+ d) - (% + 1)2 —is a lower bound for the codimension of all components is also a
conjecture. A partial result on the lower bound conjecture was obtained by Movasati [2017, Theorem 2],
who proved it for all components passing through the Fermat point. The characterization of X(j, 1) as
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invariant [IVHS.

© 2023 The Authors, under license to MSP (Mathematical Sciences Publishers). Distributed under the Creative Commons
Attribution License 4.0 (CC BY). Open Access made possible by subscribing institutions via Subscribe to Open.


http://msp.org
http://msp.org/ant/
https://doi.org/10.2140/ant.2023.17-10
https://doi.org/10.2140/ant.2023.17.1847
https://creativecommons.org/licenses/by/4.0/
https://creativecommons.org/licenses/by/4.0/
https://msp.org/s2o/

1848 Jorge Duque Franco and Roberto Villaflor Loyola

the only component passing through the Fermat point attaining this bound was recently established in
Theorem 1.1 of [Villaflor Loyola 2022b] for d # 3, 4, 6. In this article we treat the remaining cases.

The previously mentioned results rely on the description of the Zariski tangent space of the local Hodge
loci V), € (T, t), associated to some Hodge cycle A € H"?2M2(X)YNH"(X,,Z) for X, = Supp(?) C prtl
and ¢t € T, in terms of the infinitesimal variation of Hodge structure. In practice, instead of bounding the
codimension of the components of the Hodge locus, one bounds the codimension of the Zariski tangent
space of all V,. This is the case for all the previous results of Green, Voisin, Otwinowska and Movasati. In
particular, Movasati proved that if 0 € T corresponds to the Fermat point then the codimension of 7Ty V), is
greater than or equal to ("/szr d) - (% + 1)2 for all nontrivial Hodge cycles A € H"/>"/2(Xo) N H" (X, Z)
of the Fermat variety. This naturally led Movasati [2021, Conjecture 18.8] to conjecture that this bound
is attained if and only if A is the class of a linear algebraic cycle P/ C X, of the Fermat variety. Our
main result disproves this conjecture for d = 3, 4, 6 in all dimensions, providing a complete answer to
Movasati’s question for the cases not covered by [Villaflor Loyola 2022b].

Theorem 1.1. Ford =3,4,6>2+ g and n even, there are infinitely many scheme-theoretically different
Hodge loci V,, associated to nontrivial Hodge cycles of the Fermat variety > € H">"/2(Xo) N H"(X, Z)

such that 0y )
codim 7y V;, = (n/ d+ ) — (% + 1) .

In particular, infinitely many of these Hodge cycles are not linear cycles. We call them fake linear cycles.

P, Q2
)‘prim=res W ,

where P, is given (up to some relabeling of the coordinates) by

All fake linear cycles are of the form

n/241 _d—1 d—1
Xy — (C2j—2X2j-1)
P, =c; ! (1)
i=1 X2j—2 —C2j-2X2j—1
where cgy, €2, ..., Cy € {2_[13 'Sdll(z,,) = {{2_[13 -2 € Q&) : 7€ Q(Ly) and |z| = 1} but not all being d-th roots

of —1 simultaneously, and c;, € Q({2q)*. For any such choice of ¢;’s, there exists some c; € Q(Lrg)™
such that the class Apim, given by Py as in (1), is the class of a fake linear cycle.

We point out that the condition on the ¢;’s not all being d-th roots of —1 simultaneously is to avoid
that Apim becomes the class of a true linear cycle. Since the Hodge conjecture is known for these Fermat
varieties [Shioda 1979] we know that fake linear cycles are rational combinations of linear cycles. The
proof of the above result follows after a first-order analysis of the Hodge loci.

Curiously Fermat varieties of degrees d = 3,4, 6 correspond exactly to those where the group
H"(X)}, Z)q, of algebraic cycles has maximal rank Y212 (see Proposition 2.6 and [Beauville 2014] for
a survey on these rare-to-find varieties). The subtle part of the above result is showing the existence of c;,
in such a way that the corresponding class is a Hodge class. For this is necessary to describe the Galois
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action of @ (¢24)/Q on the space of totally decomposable Hodge monomials in the sense of [Shioda 1979].
An immediate consequence of Theorem 1.1 is that the Artinian Gorenstein ideal associated to each fake
linear cycle is of the form

F d—1 d—1
J" = (x0 —cox1, Xo — €2X3, ..., X — CnXnt1, Xg ,...,xn+1). (2)

The name fake linear cycle is inspired from this fact and the principle introduced in [Movasati and Sertdz
2021] which predicts that for “good enough” algebraic cycles, one should obtain the supporting equations
of a representative of the cycle as generators of J* for small degrees. It was proved by Cifani, Pirola and
Schlesinger [Cifani et al. 2023] that all arithmetically Cohen—Macaulay curves inside a smooth surface
in P? satisfy this principle, which says that the curve can be reconstructed from its periods. It was also
shown by them that not all curves can be reconstructed from their periods (for example, a rational degree 4
curve inside a quartic). After (2) we see that fake linear cycles provide more examples (of any dimension)
of algebraic cycles which cannot be reconstructed from their periods. In fact, otherwise the supporting
equations of the cycle should be the 5 + 1 equations of degree 1 which define a 5-dimensional linear
subvariety inside P"*!, but this linear variety is never contained in X 0

Beside the above anomalous properties of fake linear cycles, we show that their associated Hodge loci
are nonreduced, completing thus the proof of following result.

Theorem 1.2. Forn even andd > 2+ g the unique component of minimal codimension of the Hodge

locus HL,, 4 passing through the Fermat variety is X1, .. 1), that is, the one parametrizing hypersurfaces

.....

containing linear subvarieties of dimension 5.

For the proof of Theorem 1.2 it is necessary to compute the quadratic fundamental form of the Hodge
loci associated to fake linear cycles. For this we rely on the description of this second-order invariant of
the IVHS introduced in Theorem 7 of [Maclean 2005].

The text is organized as follows. In Section 2 we recall the cohomology and homology of Fermat
varieties. Section 3 is devoted to the computation of the field of definition of totally decomposable Hodge
monomials, together with the explicit description of the Galois action on them (see Proposition 3.7). In
Section 4 we recall the basic results and notation about the Artinian Gorenstein ideal associated to a
Hodge cycle based on [Villaflor Loyola 2022b]. The proof of Theorem 1.1 is given in Section 5. Section 6
is devoted to the computation of the quadratic fundamental form associated to each fake linear cycle and
the proof of Theorem 1.2.

2. Topology of Fermat varieties

In this section we describe the homology and cohomology groups of Fermat varieties. For this we start
by recalling the notation and main results of [Shioda 1979]. Let

X :={F:=x{+ - +xi =0}
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be the n-dimensional Fermat variety of degree d. Shioda described the cohomology groups Hj, (X7)) in
terms of a spectral decomposition compatible with the Hodge decomposition. This decomposition goes
as follows. Let

b= ()" Alpa),

where (g 1= (¢4) ~ Z/dZ is the group of d-th roots of unity. The above group acts on X} by coordinate-
wise multiplication:

§=1(80,---,&+1), 8 Xx=1(80"X0 " .. Znt1 " Xnt1)- (3)
The dual group (A}Z corresponds to the group of characters

G = {a = (do» . . ., ny1) € (Z/dD)" 2 sag+ -+ apyy =0)
whose pairing with G is
a(g) =gy - &l
The action of G, on X} induces an action of G, on H"(X}}, Z) and H" (X}, Z)prim, Which naturally
extends to H" (X}, Z)prim ® C > Hlp (X7)prim- We have the decomposition
HixXDpim = P V (@), 4)
aeéz
which is finer than the Hodge decomposition, and where
V() :=={w € Hig (X)prim : 8§ 0 = a(g)w, Vg € G}.
The following is the main result of [Shioda 1979].
Theorem 2.1 (Shioda). (i) dimV(x) =1ifag---ay+1 #0, and V() = 0 otherwise.
(ii) Each piece of the Hodge decomposition corresponds to
HP Y (XDpim= D V(@)
loe|=q+1
where |a| := % 27:01 a;,and a; € {0, ...,d — 1} is the residue of a; modulo d.

(ii1) If n is even, then
(H" 2" (X )i VH" (X}, 1) ® C = €D V(@)
aeB]
with
Bl = {a eGylial=2+1Vre (Z/dZ)X}.

The previous result can be complemented with Griffiths’ basis theorem [1969a; 1969b]. This theorem
describes the primitive cohomology classes of any smooth hypersurface X = {F = 0} € P"*! in terms
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of the Jacobian ring RY := Clxo, ..., x,411/JF, where J¥ := (3F/dxo, ..., dF/dx,,1) is the Jacobian
ideal. This description is compatible with the Hodge filtration and is done via the residue map as follows:

~ PQ
Rj(qﬂ)—n—z - FpHan(X)prim/FpHHgR(X)Pfim’ P op = res<F61+l>.

In the particular case of the Fermat variety one has

Hig (Xprim = @D C - w, 5)
B

xAQ
a)ﬂ =Tes W

and 8 = (Bo, - .., But1) with B; €{0, ..., d —2} such that é(deg(xﬂ) +n+2) € Z. The relation between
Griffiths” decomposition (5) and Shioda’s decomposition (4) is clarified by the following proposition.

where

Proposition 2.2. Let & = (qy, . . ., ay41) € G be such that ag - - - @41 # 0. Then
V(Ol) =C- wg,
where B; =a; — 1 foralli =0, ..., n+ 1. In particular for any polynomial P € R(IZFZ)("/ZH)

wp € (H"2"2(X0) iy VH"(X5,2))®C  ifandonlyif Pe P C-xP.

aeh]
V(a)=C-wg
Proof. By item (i) of Theorem 2.1 it is enough to show that wg € V(«) for o = (ay, ..., a,4+1) with
ap- - any1 #0and g =a; — 1. Let g = (£, ..., ¢""') € G". Then
”.+] 4 1)e; rz-H .
o= oy = 0wy = e .

Remark 2.3. Note that the forms wg € V (@) for a € B} are not Hodge cycles. In general one can show
that wg € H”/z’”/z(Xf,)prim NH"(X7?, Q) assuming the Hodge conjecture.

Remark 2.4. As a consequence of Theorem 2.1, one can show the Hodge conjecture for several Fermat
varieties [Shioda 1979] including those of degree d = 3,4, 6. By an elementary argument one can
characterize these Fermat varieties as those where the group H" (X}, Z),)¢ of algebraic cycles has maximal
rank A"/>"/2_ Part of this was already noted in Proposition 11 of [Beauville 2014] and in Corollary 15.1
of [Movasati 2021]. For the sake of completeness we will provide the argument here, starting with an

elementary number theory fact which will be also used later in Proposition 5.8.

Lemma 2.5. Let d > 5 and d # 6 be a integer. Consider q := min{p prime : p { 2d}. Then q < % or
q= #. The second case only holds ford =5, 9.

Proof. If d = 4k, then gcd(2d , % — 1) = 1, and therefore every prime pl(%’ — 1) satisfies that p { 2d and
p< %. Similarly, if d = 4k + 2, then gcd(Zd, % — 2) =1 and we can take p|(% — 2). If d =4k + 3, then
ged(2d, 451) = 1 and we can take p|45t. If d = 4k + 1, then ged(2d, 4+!) = 1 and so taking p|“H we
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conclude that g < dll ,i.e., g < ﬁ -1< ‘51 unless g = %. To see that this only happens for d =5, 9

note that if ¢ = p,, is the n-th prime number, then p; --- p,—1 | d =2p,, — 1. One sees that p; - - - p,_;
quickly becomes bigger than 2p, — 1 for n > 4. U

Proposition 2.6. For even-dimensional Fermat varieties X}; one has
rank H" (X%, Z)ag = h"'*"? ifand only if ¢(d) <2(d=1,2,3,4,6).

Proof. Let us note first that if ¢(d) < 2, we know the Hodge conjecture by [Shioda 1979] and so it is
enough to show, by Theorem 2.1(iii), that for all o € GZ with |a| = 5 + 1 one has

|t.a|=%+1 Vi € (Z/dZ)*. (6)

This is trivial if ¢(d) = 1, and for ¢p(d) = 2 we have (Z/dZ)* = {1, d — 1} where the result is also clear.
Conversely, if ¢(d) > 2 let us construct some « € ég with |a| = % + 1 not satisfying (6). Note that if we
find such an « for n = 2, then to construct one for any n > 4 is easy by just adding pairs of entries of
the form (1, d — 1). Thus we are reduced to the case n = 2. Let us consider first the case d #5,9. By
Lemma 2.5 there exists some k € {2, 3, ...,d — 1} such that

d d . .
1 <4< where ¢ := min{p prime : p { 2d}.

We claim the desired character is any
o= (aq, bq,cq,2d — (k+1)q)

suchthata+b+c=k+ 1 witha,b,ce{l,2,...,k}. Infact, || =2 but if ¢ =q_1 €(Z/dZ)* then

k+1+r
d

Finally for the cases d =35, 9 consider the characters @ = (2, 2, 2, 4), (5, 5, 5, 3), respectively, and t =2. [

[t-al=1(a,b,c,r)|= <2.

Let us turn now to the homology groups of Fermat varieties. For this let us denote by
U = {(x1, ..., Xp) €Tl x{ 4+ x4, =0} = x5 nC

the affine Fermat variety. A basis for H, (U}, Z) is given by the so-called vanishing cycles.

Definition 2.7. For every g € {0, ..., d —2}"*! consider the homological cycle
Spi= Y. (DAL
ae{0,1)m+!1
where Apy,: A" :i={(t1, ..., thy1) €R™Lg >0, Sty = 1} — U} is given by
Apia(t) = ({2(ﬂ1+a1) 1 1/d 4.2(52+a2) 1 1/d CZ(ﬁn+1+an+1) 1 ;%rdl)

Proposition 2.8. The set {p}geqo,....a—2y+1 is a basis of H,(Uy, Z).

.....

Proof. This is a well-known fact. For a proof see for instance [Movasati 2021, Remark 7.1]. Il
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Using the Leray—Thom—Gysin sequence in homology [Movasati 2021, §4.6], it is easy to see that
Hy(Xj, @) = Im(H, (Uj, Q) — H,(Xj, Q) ®Q-[P"**' n X]. (7

Hence every w € Hyp (X)) is determined by its periods over the vanishing cycles and [P+ N X7
Since this last period is zero when w € Hj, (X}7)prim» We see that every primitive class is determined by
its periods over all vanishing cycles. These periods can be explicitly computed following [Deligne 1982]
(see Proposition 3.3).

3. Galois action in cohomology

Let X € P"*! be a smooth hypersurface of the projective space.

Definition 3.1. For every w € Hl (X), the field of definition of w is

1
@a) = ®<Wf5w S e Hn(X, Z))

Since H,(X, Z) is finitely generated, @Q,, is also finitely generated. This is the field of definition of w in

the following sense:
we H"(X, Q).

Definition 3.2. For every ¢ € Gal(Q,,/Q) we define the Galois action in cohomology as t (w) € H" (X, Q)

such that
1 1
il — =— [ tw), YSeH,X, 7).
<<2m>n/2 /8 “’) <2m'>"/2/5 ) X8

In order to describe the Galois action in the cohomology of Fermat varieties we will use the following
elementary result about periods, whose proof can be found in [Deligne 1982, Lemma 7.12; Movasati
2021, Proposition 15.1].

Proposition 3.3. For a Fermat variety of degree d and even dimension n, let wg € H n/2n/2(x Dprim and
B €{0,...,d—2)"*'. Then

1 BHDB+D) (ﬂ,+1)ﬂ1 Bi+1
fwﬂ d11 2z | l_[( r 4 )

8y
where B := 0 and T is the classical Gamma function.

Using the above formula one can obtain the following elementary result which can also be found as
part of [Deligne 1982, Theorem 7.15].

Proposition 3.4. For every character o = (ay, . .., ay+1) wWithag - - - ay+1 # 0,

Vi) NH" (X, Q(5a)) # 0.
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In fact a generator is

. w
Mo 1= Qi) P e H(XL, Qa))prim:

¥ 1 i
M2 (%)
for Bi = a; — 1, and, for everyt € (Z/dZ)* ~ Gal(Q(¢;)/Q),
t(Na) = Mra-
Proof. This follows directly from the definition of the action, Proposition 3.3 and Theorem 2.1. U

Definition 3.5. We say that a character « € B} is totally decomposable if we can relabel the entries of o
in such a way that

o= (ag,d—ag,ay,d—ay,...,a,,d—ay). (8)

Remark 3.6. The polynomial P; given by (1) is a C-linear combination of the monomials x? with
B2j—2+B2j-1=d—2for j=1,...,5+1. Each of these B’s has an associated character « € B that is
totally decomposable with a; = B; + 1. In the following proposition we restrict the field of definition of
wpg = res((x# Q) /F /241y where B has associated character « totally decomposable.

Proposition 3.7. For every a = (ao, ai, . .., ap, ayy1) € B} totally decomposable of the form (8), and
@a)ﬂ - @(§2d)

For every t € Gal(Q(¢2g)/Q) =~ (Z/2d 7)™,

t(a)ﬂ) — (_1)(Z?f{“(fGZj—z—tllzj—2))/da)y’

where w, € V(t -a) and a denotes the residue of a € Z modulo d.

Proof. Consider the class of the linear cycle P"/2 = {xo — $oaX1 = -+ = X — LoaXne1 = 0}. Then by
[Villaflor Loyola 2022a, Theorem 1.1] and Theorem 2.1 we know that
-1
0p = s (P lpim € H" 2" (Xprim 0 H" (X, Q),
2"
where
P YAl
Bel
and

I:= {(ﬂo,...,ﬂn+1) €f0,...,d=2Y"":Brj 2+ Brjo1=d—2,Vj= 1,...,Q—|—1},
Let us first show that Q,, € Q(24). Since Q,, € Q(Zy) it is enough to show that

+1 ~(a
L _IEET(E)
B = (27‘[1')”/2"'1

€ Q(%24).
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This could be shown directly by using the properties of the Gamma function, but we will give another
proof. Let K/Q(¢24) be a Galois extension such that Cg € K. For any o € Gal(K/Q(&4)) we have
o(wp) = wp, since it is a rational class. Hence by Proposition 3.4

Zé_al-i-m-i- +an+lU(Cﬁ) — Z§21+m+ +an+1C Mg
Bel Bel

In other words o (Cg) = Cp for all o € Gal(K/Q(¢2)), i.e., Cg € Q(L2q) as claimed. Let us now
compute the Galois action of Gal(Q(¢24)/Q) on wg. Let t € Gal(Q(424)/Q) > (Z/2dZ)*. Then, again,
t(wp) = wp, since wp is a rational class. Expanding this equality we have

Z Cl(al+az+ +an+|)t(w )= Z §a1+a3+ +an+|
Bel Bel
Since by Proposition 3.4 we know 7 (wg) = C - w, for some C € Q(¢2¢)™ and w, € V(- ), we get that

t(a1+az+-+an41)

tay+taz+-- —Han_H
é‘2d

14 (CU )= oy wy
and the result follows. For the last equality just note that 7 (wg) = 1(Cg) - Ns.q- U

Remark 3.8. Using Euler’s reflection formula we can compute explicitly

241 - - n/ 2
C Hji] F(az‘sz)F(l _ %) Hj:l sin(ﬂanm nﬁ !
5= = = jy1/2+1 - (B i
(27_”)n/ (27.”)11/ i é_azj _ 4,2 —a2j-2

4. Artinian Gorenstein ideal associated to a Hodge cycle

For the sake of completeness we will briefly recall some known facts about Artinian Gorenstein ideals
associated to Hodge cycles in smooth hypersurfaces of the projective space. Our main aim is to settle the
notation we will use in the rest of the article and to gather some facts from [Villaflor Loyola 2022b].

Definition 4.1. A graded C-algebra R is Artinian Gorenstein if there exist o € N such that

(i) R, =0forall e > o,
@i1) dim¢ R, =1,

(iii) the multiplication map R; x R,_; — R, is a perfect pairing for alli =0, ..., 0.
The number o =: soc(R) is the socle of R. We say that an ideal I C C[xy, ..., x,+1] is Artinian Gorenstein
of socle o =: soc(I) if the quotient ring R = C[xy, ..., x,41]/1 is Artinian Gorenstein of socle o.

The definition of the following ideal appeared first in the work of Voisin [1989] for surfaces, and later
in the work of Otwinowska [2003] for higher dimensional varieties.

Definition 4.2. Let X = {F =0} € P"*! be a smooth degree d hypersurface of even dimension n, and
A € H">"/2(X 7) be a nontrivial Hodge cycle. Consider J¥ := (3 F/dxy, ..., dF/dx,41) to be the



1856 Jorge Duque Franco and Roberto Villaflor Loyola

Jacobian ideal; we define the Artinian Gorenstein ideal associated to A as
JPr =" P, 9)

where P; € C[X0, ..., Xn+1l@—2)m/2+1) is such that Apim = res((P,2)/F"/*F1n/2n/2 This ideal is
Artinian Gorenstein of soc(J*) = (d — 2)(% + 1) = % soc(J ).

The importance of this ideal is due to the following proposition which relates it to the local Hodge
locus V,, associated to the Hodge cycle A.

Proposition 4.3. Let X = {F =0} C P"*! be a smooth degree d hypersurface of even dimension n, and
consider two Hodge cycles i, .y € H">"/2(X, Z). Then

‘]F’)”:JF’}L2 <= HCEQXI()»]—C')LZ)prim=O <~ VM =VA2-

Proof. See [Villaflor Loyola 2022b, Corollary 2.3]. O

This ideal encodes in a simple way the information of the first-order approximation of the Hodge
loci. In fact the content of the following proposition is a rephrasing of the classical result of Carlson,
Green, Griffiths and Harris [Carlson et al. 1983] on the infinitesimal variation of Hodge structure for
hypersurfaces.

Proposition 4.4. Let T C Clxo, ..., Xyt1]la be the parameter space of smooth degree d hypersurfaces
of P"t1. of even dimension n. Fort € T, let X; = {F = 0} C P"*! be the corresponding hypersurface.
For every Hodge cycle ». € H">"/2(X,, Z), we can compute the Zariski tangent space of its associated
Hodge locus V; as

TVi=J,",
where we have identified T;T ~ Clxg, ..., Xp+1]a-
Proof. See [Villaflor Loyola 2022b, Propositions 2.1 and 2.2]. O

Using the previous result, we can obtain the following technical lemma which is the first step in the
proof of Theorem 1.1.

Lemma 4.5. Let X, = {F = 0} be the Fermat variety of even dimension n and degree d > 2 + g. Let
S H”/z’”/Z(XZ, Z) be a nontrivial Hodge cycle such that

2
codim Ty Vy, = (n/2+d) — <E + 1) .

d 2
Then there exist cy, co, C2, C4, ...,y € C* such that up to a permutation of the coordinates lprim =
res((P,2)/ F"/?>t1Y, where Py is given by (1), that is,
241 _d—1 _
n2t Xyip— (c2j—2x2j—1) !
P)L =C) .
jo N2m2 T GjaXa)j-

Proof. This follows from [Villaflor Loyola 2022b, Propositions 4.1 and 5.3]. The final assertion that
res((P,Q)/F"/*t1) =res((P,2)/F"/*+1)"/21/2 follows from Theorem 2.1 [Shioda 1979, Theorem 1]. [J
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5. Proof of Theorem 1.1

In this section we will prove Theorem 1.1, thus characterizing fake linear cycles as residue forms. In
order to do this we will first bound the field of definition of all fake linear cycles by computing their
periods; then we will characterize them as those invariant under the Galois action.

Proposition 5.1. In the same context of Lemma 4.5 we have that c¢; € Q(¢2q)™ and co, c2,...,¢Cn €
{2;3 . @(g) {§2d 7 € Q&) : z € Qgg) and |z| = 1}. Consequently, Apim is a Q(&2q)-linear
combination of residue forms wg with Q, € Q(524)-

Proof. Since Aprim = res((P.2)/F n/2+1y s a Hodge class, all its periods are rational numbers. Using the
formula given by Proposition 3.3 together with Remark 3.8 we have that

1 = o BADEHD (Bt D]

- . 2] 1 _ i

(27Ti)"/2/5 Aprim = dn/2+l gn/arl 1y Z 1_[ ﬁz] 2+l —ﬂz, 2— 11_[@ $a )
p 2 “pel j=1 %

n ’ n+1 i 1
[ a _cﬂs_,,Cﬁn+1§2ﬁ;+ﬂz+-~+ﬂn+n/2+l -EZ"L’I(&HM" [T ™ =1

n 0 2 n d 241, B +1
Sl | A (A

d-2 n/2+1

ey By =B s g it
_ G(coer Z) Z 1_[ (§2d C2j—2Ch 2j-1— P2 )ﬂz_,_l+1(1_§fz_, RN

dn/2+l,_!
2 B1:B3s-sBnt1=0 j=1

n/2+1
_ aulcoca ) 20831831 208y, —By, D+
T gy [1 (Z(% 2824 )= (252654 )
2 Jj=1 =
( _ /2l
—M ) / ot
N dn/2+1 | l_[ EjpeQ, VB e{01,...,d=2}""",

2(83_1—By;_)—1 2(85;_1=Byj_p)+1

where each E; g equals Zz 1(C21 205y )¢ — (2280 Ve If cgj_2 =—1, we

can always choose some ,32]._1, ,82]._2 €{0,1,...,d—2} such that E; g # 0. Let us define

S::{je{l,Z,. 2+1} o4 2_—1}

and consider the set B of all 8’ € {0, 1, ..., d —2}"*! such that the value of E; g # 0 is fixed for every
J € S. For every B’ € B we have that for j ¢ S

285, —Bhy o)1

(I—=2¢a)

2(85_1—Byj_)+!1

coja(cd;_y+ 1);

208y =By~
woh e —1)(02, 2+ 8oy

Ejp= #0.

-1

(c2j—2- &5y

It is clear that c2;_» € {2_013 . Sﬂl:b(éd) for j € S. In order to show that ¢;;_» € {2_013 . Sdllb(gd) for j ¢ S, fix
some jo ¢ S and consider two ', B” € B such that E; g = E g» for all j # jo and ,851.0_1 - ﬂéjo—Z =1,
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” " _
D io—1 /62]'0—2 = 0. Then

f%'kpﬂm CEpp Galcajpaiy — 1)

=g cQ*
fsﬂ” )‘prim Ej()vﬂ” C2jo—2" é‘2311 —1

and so

q—28a
8500 =S5 )
Finally, since for every g’ € B we know that E; g € Q({24), it follows from the above formula for
1/@ri)"2 [y Aprim € Q that ¢ € Q(¢2a). O

-3 1
C2jp—2 = € &4 Say):

Remark 5.2. By Lemma 4.5 and Proposition 5.1 we know that all fake linear cycles are of the form

P,
)‘Prim =Tes W

for P, given by (1) where ¢, € Q(&4)> and cg, ¢z, ..., ¢y € (2:13 . gdll(;d)' In order to complete the proof
of Theorem 1.1 we only need to prove that for any choice of cg, ¢z, ..., ¢, € {2:13 . St}l(zd) there exists
some c¢; € Q(Lr4)™ such that A is in fact a Hodge class, that is, such that

Q;, =Q.

In terms of Galois cohomology, to prove the existence of such c;, it is equivalent to find a number
¢ € Q(&rg)* such that

o(A) =A
for all o € Gal(Q(&4)/@). This in turn translates into a collection of relations of the form

o(cy) =¢h-bg

for some numbers ¢, (co, 2, ..., ¢z) € Q(24)* which can be explicitly computed case by case. Since
the set {o (c;)/c,} is by definition a 1-coboundary in the group cohomology of G = Gal(Q(£24)/Q) with
coefficients in Q(&y4)™, the theorem will follow if we show that {¢,} is a 1-cocycle by the following
well-known result which can be found in [Neukirch et al. 2000].

Theorem 5.3 (Hilbert’s theorem 90). If L/K is a finite Galois extension of fields with Galois group
G = Gal(L/K), then the first group cohomology H' (G, L*) equals {1}.

Now we are in position to prove Theorem 1.1, but we will divide the proof into the three possible cases
d =3, 4, 6. Along all the proofs we will denote by

]:={(ﬁo,-.-,ﬂn-ﬂ)G{0,...,d_z}rz+21,32j—2+/32j_1=d_27Vj=1’”"%+]}

the set of multi-indexes corresponding to the monomials of P, given by (1).
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Theorem 5.4. For the Fermat cubic X% with n > 6, all fake linear cycles are of the form

P, Q
Aprim = T€s AT

for P, given by (1), where cg, c3, ..., ¢y € Si:o(%) but not all are cube roots of —1 simultaneously, and
¢ € Q(Le) ™. For any such choice of ¢;’s, there exists some c; € (L) such that the class Apim, given
by P, as in (1), is the class of a fake linear cycle.

Proof. Since all the monomials of P, are totally decomposable, and all their accompanying coefficients
belong to Q(¢e) we know (by Proposition 3.7) that

Q;. € Q()-

In order to show that @; = Q it is enough to show that A is invariant under the action of Gal(Q(gs)/Q) =
{id, o} where o (&) = g“gl = (. In particular for every o € Q(¢s), @ = a + big for a, b € @, and so
o (o) = a + bl = &. With this we conclude that for y; = 1 — §;

n/2+1
n/2+1 - 5T /3 B
G(k)=o(q)2(—l)(zf=l B2yt D-5Boj2FD)/3,, I1 62;3_2]2 r
Bel j=1
Hence
o
o(X) =A if and only if (c) = (=) egcy- ey
Ch.

Since N((—1)"* ey -ca---cy) = [(=1)"* ey -ca---cy|> = 1, we know such c; always exists by
Hilbert’s theorem 90. O

Theorem 5.5. For the Fermat quartic X} with n > 4, all fake linear cycles are of the form

P, Q2
)\prim =Tres W

for P, given by (1), where cy, c2, ..., cn €3+ S(}J(i) but not all are fourth roots of —1 simultaneously, and
¢y € Q(gg)™. For any such choice of ¢;’s, there exists some c; € Q({g)™ such that the class Aprim, given
by P, as in (1), is the class of a fake linear cycle.

Proof. Note first that ¢ 3. S(}J(w = {3 -SJ;D( iy~ Since all the monomials of P, are totally decomposable,
and all their accompanying coefficients belong to Q(¢g), we see that

Q). € Q(3).

In order to show that Q; = @ it is enough to show that A is invariant under the action of Gal(Q(¢g)/Q) =
{id, 03, 05, 07} where o (¢g) = ¢ . Observe that o7({s) = ¢g | = Cs. In particular for every o« = ags+b¢; €
s S%l(i) we have

o3(a) =—a, os5(a)=—a, o7(x)=a.



1860 Jorge Duque Franco and Roberto Villaflor Loyola

With this and Proposition 3.7 we conclude that for y; =2 — §;

n/2+1

n/2+1 AT _B,.
o7 (%) = 02(c3) Z(_l)(z,; OByt )=TEos 24D, I Czjﬁ_z,zfl'
Bel j=1
Hence
o7(x) = A if and only if @ = (=D co-cr- - cn)?. (10)
A
On the other hand for y; = §;
n/2+1 Y7 TSI B n/2+1
050 = 05(cx) Y (=) Zim OOt NS E I b, T (=),
Bel j=1
Hence
os() =2 ifandonlyif 5 (_pym (1)
(&%
Finally for y; =2 — B;
n/2+1 Y7 I T /241
o300 = o3(c) Z(_l)(2,=1 B2+ D=3y 2F DM, [ (—erjop) e,
Bel j=l1
Hence
o3(0) =2 if and only if ‘736(”) = (co-ca---cn). (12)
A

Equations (10), (11) and (12) imply the existence of the desired ¢, such that Q, = Q if and only if the
map ¢ : Gal(Q(¢s)/Q) — Q(gs)™ given by

G =1, ¢(03)=(co-c2---cn)?,  B(o5) =(=)"* (o) =(=1)"*(co-c2-+- )’

is a 1-coboundary. By Hilbert’s theorem 90 we know H!(G,L*) = {1} for L = Q(&g) and G =
Gal(Q(¢s)/Q) and so we get the existence of the desired ¢, € ((¢g) after noting that ¢ is a 1-cocycle by
definition. (|

Theorem 5.6. For the Fermat sextic X with n > 2, all fake linear cycles are of the form

P, Q2
)\prim =Tres —Fi’l/2+1

for P, given by (1), where co, c2,...,cp €1 - 8413@6) but not all are sixth roots of —1 simultaneously, and
¢y € Q(&12)*. For any such choice of ¢;’s, there exists some c;, € Q(£12)™ such that the class Aprim, given
by P, as in (1), is the class of a fake linear cycle.

Proof. Note first that all the elements of {1_23 . Sa(%) =i- 8411(56) are of the form afyp + b§132 fora, b € Q.
Since all the monomials of P, are totally decomposable, and all their accompanying coefficients belong
to Q(¢12) we see that

Q). € Q12).
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In order to show that @, = @ it is enough to show that X is invariant under the action of Gal(Q(¢12)/Q) =
{id, 05, 07, 011} where 0;({12) = ;1]2. Observe that 011(¢12) = {1_21 = QTQ In particular for every o =
alip + b§132 with a, b € Q, we have

os(@) =—a, o7(@)=—a, o) =a.

With this and Proposition 3.7 we conclude that for y; =4 — §;

n/2+1
o11(A) = o11(cy) Z( 1)(2',1 P 1(Bajoat ) —TT(Baj 2+1)))/6a) 1_[ N ﬂzz
Bel j=1
Hence
o1 () =5 if and only if "”C(C“ — (=) (g cre et (13)
A
On the other hand for y; = §;
n/2+1
o7(0) = o7(cy) Z( 1)(2, B2+ )=T(Boj - 2+1)))/6w l_[ (—c2j 5P
Bel j=1
Hence
o2 = ifandonlyif 1Y) — (_pym (14)
Ch
Finally for y; =4 — B;
n/2+1
os(L) = o5(cy) Z( 1)(2, 1 (5(/32] 2+1D)—=5(B2j— 2+1)))/6w 1_[ (— o) 5"~ Baj—1
pel j=1
Hence
os(\) = A if and only if "SC(CA) = (co-ca---en)t. (15)
A

Equations (13)—(15) imply the existence of the desired c; if and only if ¢ : Gal(Q(¢12)/Q) — Q(¢12)*
given by
PG =1, ¢os)=(co-c2---cn)',  B(o7) =(=D"* (o) =(=D"*(co-c2--cn)

is a 1-coboundary. By Hilbert’s theorem 90 we know H'(G, L*) = {1} for L = Q(¢1») and G =
Gal(Q(¢12)/Q). Thus ¢, € Q(¢)2) exists since ¢ is by definition a 1-cocycle. O

Remark 5.7. We want to highlight that using the Galois action in cohomology it is also possible to obtain
another proof of [Villaflor Loyola 2022b, Theorem 1.1] as follows.

Proposition 5.8. There are no fake linear cycles inside X for d > 2+ 2 and d # 3,4, 6. In other words,
for Py, given by (1) such that c;. € Q(&2q)* and co, ¢ca, ..., Cy € S‘};D(CZJ)’ we have

5 a=—1, forall i:1,...,%+1,
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Proof. Let t € (Z/2dZ)* ~ Gal(Q(&24)/Q). Since wp, is a Hodge class, it is a rational class and so it is
invariant under the Galois action, i.e., #(wp,) = wp,. Hence we can write

n/2+1
wp, =y wp [] 75
gel j=1
Applying the action of  we get that
n/2+1 n/2+1
t(cA)Zt(wlg) l_[ t(czﬂj] 2) —Ckzwﬂ l_[ czﬂj] 2
Bel Bel j=1
and so
n/2+1 n/2+1
t(cy) - t(wp) l—[ t(czﬂjj 2') =)y 1_[ cyz’

j=1

for wg € V(a), w, € V(¢ -a). It follows from Proposition 3.7 that

n/2+1 n/2+1
t(c;)(— 1)(2, 1 (fazj 21—fazj2))/d l_[ t(c ; “;1'72 1) =0 l—[ ’“21 2—1
-
j=1
holds for all choices of ag, a2, ...,a, € {1,...,d —1}. Foreach j =1, ..., % + 1, fix the values of
azi—o =1foralli # j, and let ay;_» take two arbitrary values a, b € {1, ..., d — 1} in turn. Dividing one

of the resulting identities by the other we obtain

_ —ta——tb

( 1)([(1 th— l‘u+lb)/dt( 2] 2 —CZj_Q

foralla,b e{l,...,d— 1}, or, equivalently,
ey eyt = G e (16)

Now, letq := min{p prime : p {2d} as in Lemma 2.5; hence, gcd(2d,2d —g) =1and g < ‘51 orqg = d%l.

If ¢ < ¢, there exists k € {2,3,...,d —2} such that /& < ¢ < %. In this case we have

k+l

(1-k)Q2d—q)— (k+1)(2d —q) +k(2(2d — q)) = —d. a7)

Using (16) for t =2d — g we have

k(2d—q)+2d—q— (D 2d—q) F+Dd—g)~2d— X
$ra Crj2 =1(c3j_)

k((2d—q)+2d—q—2(2d—q)) k(2(2d q)—2d— 6])
{ 2/—2

and therefore §(1 k) (2d—q) = (k-+1)2d—q)+k(2(2d— ) _ él/ 1<2)(2d @) —(k+1)(2d—q)+k(2(2d—q)) . By (17) we con-

d+1

clude that 02 2= = —1. In the case where g = the argument above works taking £ = 2 in (17), which

is then equal to d instead of —d. O
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6. Quadratic fundamental form and proof of Theorem 1.2

In this final section we recall the quadratic fundamental form described in [Maclean 2005]. Her result
was described in the context of surfaces for the classical Noether—Lefschetz loci, however in higher
dimensions it also gives a partial description of the quadratic fundamental form which is enough for our
purposes. Since the original proof applies word by word to the general case we will omit it.

Definition 6.1. Let M be a smooth m-dimensional analytic scheme, V a vector bundle on M and o a
section of V. Let W be the zero locus of o and let x € W. The quadratic fundamental form of o at x is

Gox : LW QT W — V. /Im(doy)

given in local coordinates (z1, ..., z,) around x by

(R L) =R (S )
i=1

In our context we will take M = (T,0), V = @’;}/:20_1 FP/FP+! and x =0, where T € H(Opn+1(d))
is the parameter space of smooth degree d hypersurfaces of P"*!, 7 : X — T is the corresponding
family, F? = R"m,Q} X—/T, and 0 € T corresponds to the Fermat variety. In order to construct a section
o of V around x, let A € H"/>"/2(X" Dpiim N H" (X}, Z) be a Hodge cycle, and consider X its induced
flat section in F°/F"/2. If we fix a holomorphic splitting 7°/3"/2 ~ V and we take o as the image
of A under this splitting, then W = V;. In this context we can identify T, W = J dF’A (Proposition 4.4),
Ve = @}—n241 Riy11)_n_2 and doy = - P,. The computation of the degree d (4 +2) —n — 2 piece of
q = g under these identifications was done in Theorem 7 of [Maclean 2005] as follows.

Theorem 6.2 (Maclean). The degree r :=d (% + 2) —n — 2 piece of the fundamental quadratic form

q:Sym* (I > €D Rigan-n-a/(P)

q=n/2+1
is given by
n+1
20, G
G,H)= H— — R —
4:(G. H) z( 2k
where
n+1 n+1 9F
G- PA—ZQ, o and H-P=] 0R,-a—)q.
1=

Proposition 6.3. Let A € H”/z*"/z(Xg)prim NH" (X", Z) be a fake linear cycle given by (1), and consider

G = (x2i—2—C2i2X2i-1)- D € Jf’k
Then

d—
—c x4 — (erjonxaj1)™
4:(G. G) = *1‘[( = )-D2-<c§,-_2+1>.

d >} Xpj_2—C2j—2X2j_1
i j j j
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Proof. Just note that
G- P)L =C) l_[
J#i
Hence Q; =0for j #2i —2,2i — 1 and

d—1 d—1
<X2j_2 —(c2j-2%2j-1)

d—1 d—1
) D - (x5,_5 — (c2i—2X2i—1)" ).
X2j_2—C2j2X2j1

d—1 d-1 -1 d—1 d—1
c Xy —(C2j-2X2j-1) —cx-c§i72 Xy —(C2j-2X2j-1)
Qo= 7 l_[ e o ‘D,  Qri1= y . o -D.
y 2j—2—C2j—2X2j—1 iy 2j—2—C2j—2X2j—1
J#i J J J j#i J J J
The result follows now by a direct computation of Maclean’s formula. O

Proof of Theorem 1.2. After Theorem 1.1 we just need to show that

. n/2+d n 2
codlmV;\>< d >_(§+1)
for all fake linear cycles A € H"/2"/2(X™)im N H™ (X", Z). In fact, otherwise V; is smooth and reduced
at the Fermat point, and so the quadratic fundamental form ¢ = O vanishes. In particular its degree
r:=d (% + 2) — n — 2 piece also vanishes, that is, g, = 0, and so by Proposition 6.3 we conclude that
Cgi—z +1=0foralli=1,..., % + 1, contrary to the fact that A is a fake linear cycle. O
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