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Abstract
Let F3 be the finite field of cardinality 2". For all large n, any subset A C F3 x F3 of cardinality

loglogn

|A] 2 4"
logn

)

must contain three points {(z,v),(z + d,y), (z,y + d)} for z,y,d € F5 and d # 0. Our argument is an
elaboration of an argument of Shkredov [14], building upon the finite field analog of Ben Green [10]. The
interest in our result is in the exponent on logn, which is larger than has been obtained previously.

1 Main Theorem

We are interested in extensions of Roth’s theorem on arithmetic progressions in dense sets
of integers to a two-dimensional, finite-field setting. Specifically, for a finite group G define
the quantity r,(G) to be the cardinality of the largest subset of G x G containing no corner.
A corner is triple of points of the form {(x,v), (z + d,y), (x,y + d)} with d # 0.

While this concept is most interesting in the context of the groups G = Zy, it already
makes sense—and is substantial-in the context of finite fields. In this paper, we only consider
the case of G = F4. Here and throughout this paper we write N = 2" = |F3/|.

Theorem 1.1. r,(F}) < Nz%'

This bound is an improvement, in the setting of 7, of the bounds provided by Shkredov
[14,15], and as simplified by Ben Green [10, 11]. The main point is that we elaborate on
the ‘Density Increment’ procedure, obtaining a density increment on a set which is the
intersection of sublattices in two distinct sets of bases.

Our theorem is an example of the quantitative bounds on questions of arithmetic combi-
natorics. We refer the reader to the papers of Gowers [0], and surveys by T. Tao [17] and
Ben Green [3, 10] for more history.

Erdés and Graham raised the question of quantitative bounds for r,, and this question
was raised again by Gowers [0]. Ajtai and Szemerédi [1] first proved that r (Zy) = o(N?).
Furstenberg and Katznelson [4,5] gave a far reaching extension, though their method of proof
does not in and of itself permit explicit bounds. Solymosi [10], and V. Vu [18] provided such
bounds, although of a weak nature.

Online Journal of Analytic Combinatorics, Issue 2 (2007), #2 1



I. Shkredov [13, 11] provided the first ‘reasonable’ bounds. We are using his ingenious
argument, as explained and simplified by Ben Green [10] in the finite field setting. In
particular Green showed that one could achieve an estimate in which r,(N)/N? decreased
like (loglog N)~¢ where ¢ could be taken to be 1/21. We find an additional extension of this
argument, and sharpen some inequalities to obtain our Theorem.

We comment that ‘the finite field thesis’ holds that questions of this type should first be
studied in the context of finite fields. This is because one can implement many of the tools
of analysis, e. g. convolution and Fourier transform, in that setting. In addition, one has the
powerful concept of being able to pass to appropriate affine subspaces. Moreover, there are
a range of methods that one can use to ‘lift” the finite field argument to Zy. See papers by
Bourgain [2], Green and Tao [9] and Shkredov [15] for more information.

Acknowledgment. One of us (M.L.) was supported in part by the NSF and the Guggenheim
Foundation. One of us (W.M.) was supported in part by a VIGRE grant awarded to Georgia
Institute of Technology. Both authors are grateful for the hospitality of the University of
British Columbia. While there, we benefited greatly from conversations with Izabella Laba
and Jozef Solymosi. Ben Green and I. Shkredov pointed out an error in an earlier version of
this paper. We also thank the referee for additional corrections, which lead to strengthening
of the main result.

1.1 Outline of Proof

Ben Green has provided a comprehensive outline of the method of proof [10], so we will be
somewhat brief.

Let A C F} x 7. It is natural to count the expected number of corners that A has. This
expectation will be approximately what it should be if the ‘Box norms’ of A are small. These
norms, we use three of them, are explicitly given in (2.8)—(2.10), and are a two dimensional
analog of the ‘combinatorial square’ norms that play such a prominent role in the proof of
Roth’s Theorem [9, 10, 12]. It is therefore a certain measure of ‘uniformity.’

An important difference between our approach and the previous ones is that we emphasize
the role of three distinct coordinates in the problem. Two of these are the obvious X and
Y coordinates, given by the canonical basis e; and e, respectively. The third is the diagonal
coordinate D, given by e; +es. In this way, our argument resembles the ergodic theoretic
arguments, and in particular that of Conze and Lesigne [3] who describe the characteristic
factor for the ergodic averages'

N

N7 AT fo(T3)

n=1

where 17,7, are commuting measure preserving transformations.

Two of the three box norms employ this diagonal coordinate. Either being large is an
‘obstruction to uniformity.” (See [17].) But, in contrast to the case of Roth’s theorem, this
obstruction to uniformity has no clear arithmetic consequence. It does imply, however, that
the set A has an increased density on a sublattice. That is, there is a subsets X,Y, D C F7,
of relatively large density, for which A has a larger density on the intersection of X x Y and

1 The argument for two commuting transformations in this paper is complete. We are grateful to Bryna Kra for pointing
out this reference to us and to Emmaunel Lesigne for providing us with a copy of this paper.
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diag
X X D, where in the latter product, we are taking the product in the coordinate system

(e1,e1 +e3). See Lemma 3.4. Forming the intersection of two sublattices in this way is the
main new contribution of this paper.

It was a significant insight of Shkredov [11] that (1) one could, after an additional argu-
ment, assume that X, Y and D had an arithmetic structure, namely that it was wuniform in
the sense of (2.2), see Lemma 3.8; and (2) the Box norm could still be used as an ‘obstruction
to uniformity’ if X, Y and D were uniform. This is the content of the Lemma 3.1.

If there is an obstruction to uniformity, an increment in the density of A can be found.
One can find the obstruction to uniformity only a finite number of times, else the density of
A would exceed one. Thus at some point, there would be no obstruction to uniformity, and
so A would have a corner. All of the details of the proof are below.

2 Preliminaries and Definitions

We will let H C F} denote a subspace. The dimension of this subspace will decrease in the
course of the proof. X, D, Y C H denote subsets. We adopt the notations of probability and
expectation with respect to the counting measure on H. We view X as a subset of the first
coordinate associated to basis element e;; Y as a subset of the second coordinate, associated
to basis element es; and D as a subset of the ‘diagonal’ coordinate associated to e; +e5. We
will be working with subsets of

diag
SY XxynX x D. (2.1)
It is to be emphasized that the products are taken in the first instance in the e; and e,
coordinates; the second in the e; and e; 4+ ey coordinates.
Write the density of X in H as

ox =P(X | H) =l

|H|

and similarly for dy and dp. In the iterative procedure used in this proof, these densities
will be decreasing, somewhat rapidly. Throughout this paper we will not only be concerned
with the density of the subsets X and D, but also with how ‘uniformly distributed’ they are
in H. A quantification of this quality comes in the following definition:

I s 5= sup F5 (2.2)
This definition only makes sense relative to a subspace H. If || X ||un < 7 then we say that X

is n—uniform. Here X represents the the Fourier transform of X which is defined as follows,
in which w = —1 is a second root of unity:

§() ==Y glx)w"*.

It is immediate from the definition that a translate of a uniform set by an element of H
is again uniform. After the deletion of a small subset, a uniform set is again uniform. Let
E C X, we have

IX = Elluns < [ X luni +P(E | X)) (2.3)

This proposition will be used repeatedly.
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Proposition 2.4. Let X C H and denote the density of X in H by dx. Then

1/2

[Eaen|Eyen X (d - 9)G(y) — 5xEyenGy)|]"* < 11X |lum [E,G(9)?] (2.5)

for any function G.

Notice that we are comparing a convolution to it’s zero Fourier mode. The Proposition
follows from Plancherel, and the definition of uniformity. A form of this inequality that we
will use several times is this: For any two sets A, B C H,

Evex|Eey A(z +y)B(y) — PAP(B)|” < min{[A|/3P(B) , || B /aP(A)} - (2.6)

That is, only uniformity in one coordinate is required.
Now, S is as in (2.1), and let A C S. Write the density of A as

§:=P(A|S).

This quantity will increase in the iterative procedure used in the proof. We define the
balanced function of A to be the function supported on S as

f<x7y) = A(.T,y) —05.

Our standing assumption will be

||X||Un17 ||Y||Uni7 ||D||Uni < v, v déf (55X5y5D)C (27)

where C' is a large constant which we need not specify exactly, as its precise value only

influences implied constants in our main Theorem. In the proofs of Lemmas, we will use the

notation v’ for a fixed, but unimportant, function of v, that tends to zero as v does.
Further, for a function f : S — C, define the following norm

I1fllo % 05 Eppex f (@) f(2'y) fa,y) (2, y)) (2.8)

v,y €Y

where we use the standard basis (e, e5). This norm averages ‘cross correlations’ of f over all
boxes in X x Y. When f is the balanced function of A, the norm being ‘large’ is an obstacle
to A having the correct number of corners.

We use two additional norms. In the (e1,e; 4+ e3) coordinate system,

1% = 05 Bawex f(a,d) f (2, d) f(z,d) f(a', d) . (2.9)
d,d'eD
Similarly, with respect to the (e, e; + e2) coordinate system, define
I fEy = 0x By yey fly, ) F(, d) fly, d) (Y, ). (2.10)
dd'eD

The leading normalizations in these definitions are initially confusing, but chosen so that
the norms are essentially bounded from above by the L® norm of f. The point of these
next propositions is that the quantities introduced above behave as they should, under the
assumption of uniformity. In particular, (2.16) and (2.17) justify the normalizations in the
definition of the Box norms.
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Proposition 2.11. Let X,Y, D C H be as above, and let S be as in (2.1). Assuming (2.7)

we have
EoexS = op + O(V'); (2.12)
yey
. = ! 2.1
dEgS dy +O"); (2.13)
EgepS = 0x + O(UI) (2.14)
yey
]EIG{/(S(JJ, y)S(x + 5,9)S(z,y + 5) = 0xOyd3 + O(V); (2.15)
yE
seH
EpwexS(z,d)S(2',d)S(z,d)S(2,d) = & + O('); (2.16)
d,d'eD
E, ey S(y,d)S(y', d)S(y,d)S(y',d') = 5% +O). (2.17)
d,d'eD

In (2.16) we are using the (e1, e + e3) coordinate systems, while in the (2.17) we are using
the (eq,e1 4 e3) coordinate system.

Proof. For (2.12), observe that

OxOyBacx S = By yen X (2)Y (y)D(x + y) = dxdydp + 0(5)76,/v).

yeyY
This equality only requires uniformity in one coordinate. See (2.6). The equalities (2.13)
and (2.14) are corollaries, after a change of variables.

To see (2.15), we apply Lemma 2.19, with f = X and g = Y. Using the notation ® in
(2.20), we have

EoysenS(z,y)S(x+5,9)S(z,y + 3)
=E,ysenX(2)X(x +5)D(x +y)D(s)Y (y)Y (y + )
= E,yen X (2)Y (y)D(z + y)2(z + y) + O(V)
= 0x0yEeyen D(z +y)®(x +y) + O(V)
= dx0yEren D(2)®(z) + O(0")

It remains to estimate the last expectation, which we view as an inner product. Observe
that ®(0) = |H|dpdxdy. And, by Plancherel,

|Eocn D(z)®(x) — 63,0x0y| = |H|

Zﬁ(a)zﬁ a

a#0
< ||D||Uni|H|_1Z|(I)(a)
a#0
<o|H[?6p ) | X (@)Y ()]
a#0

< vdpd26y?

Concerning (2.16), we use a similar proof to the one above. We follow the notation in
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Lemma 2.19, and its proof. Set

U(z,2) ¥ EY (z+ DAY (2 +d),

def W
O(z) = |H|QZY )

acH

Lemma 2.19 implies that ¥ is well approximated by ®. Hence, we can estimate

6%6% - (2.16) = By pen X (2) X (2)D(d)D(d)Y (x + d)Y (2 + d)Y (x + &)Y (2 + d')
d,d'eH
= Ex,x’EHX($)X($I)qJ($7 $,)2
=E, ven X (2)X (2)®(z + 2')* + O(V)
= 0% Epen®(z + 2')? + O(v)
= 0X0HHI ) Y () + O()
acEH

Here, we have used Lemma 2.19, uniformity in X, Plancherel, and uniformity in Y. The
second equality (2.17) follows from the first. This completes the proof.
m

Remark 2.18. There is a second way to see (2.15), which we only briefly indicate, since the

dia,
method of proof is not self contained. Consider S = X xY NX " D as a subset of X x Y,
and let A be it’s balanced function. Namely A =S —P(S | X X Y)X x Y. One can then
define the Box norm, as does Shkredov

1A fectpox = EpwexAlz, y) A, y)Alz, ) A, y)

v,y €Y

It follows from the proof of (2.16), that we have ||Al|rectBox S v’ Shkredov [14] showed that

~Y

under this assumption, and uniformity in X and Y, that the set S has nearly the expected
number of point in it. That is the content of his ‘Generalized von Neumann Lemma.’

Lemma 2.19. Let D be uniform, and let f,g be two functions on H. Define

def

(2.20)

aeH

We have the inequality

[Em,yeH\Esf(I +5)D(s)g(y + s) — ®(z +y) ﬂ "

(2.21)
S IDllowi [ (@) - [Byg(w)?]"”

Proof. Consider
U(z,y) = Esf(x +5)D(s)g(y + 5)
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as a function on H x H. Expanding f in dual variable o and ¢ in dual variable # we have

U(z,y) = H2 Y Fa)g(B)wPVE,D(s)w

a,BEH
=1H Y f(a)ﬁ(ﬁ)wa-w.yD(_lO‘Hﬁ 8,
a,BEH

This shows that U(a, ) = f(a)§(3)|H| 'D(a + 3). Clearly, ® of the Lemma consists of
the reconstruction of ¥ from those Fourier coefficients («, ) for which o + 3 = 0. And by
Plancherel, the Lemma follows from

> W(a, B)P <IN Y I1F(@)3(B3)?

a+B7#0 a,p
= H[" || Dt - Baf ()* - Eyg(y)*

3 Primary Lemmata
Our first lemma is a generalized von Neumann estimate, a term coined by Green and Tao
[7,9,10]. It gives us sufficient conditions from which to conclude that A has a corner.

Lemma 3.1 (Generalized von Neumann). Suppose that A C S with P(A | S) = §; (2.7)
holds; and we have the two inequalities

(Sx(Sy(SpézN > C,
max{||fllo, | fllox . [Iflloy} < k6%
Then A has a corner.

Here, and throughout this paper, C' represents a large absolute constant. The exact value
of C' does not impact the qualitative nature of our estimate, so we do not seek to specify
an optimal value for it. Also 0 < ¢, k, k" < 1 are small fixed constants, which plays a role
similar to C.

Our second lemma tells us that if the conditions of our first lemma are not satisfied then
we can find a sublattice on which A has increased density.

Lemma 3.4 (Density Increment). For 0 < k there is a constant 0 < k' < 1 for which the

dia;
following holds. Suppose that A C S =X xY NX " D with P(A | S) =0, that f is the
balanced function of A on S, and that

max{|| fllo, I flox. [Ifloy} > x6"*.
Then there exists X' C X,Y' CY, D' C D such that three conditions hold.
either X' =X or Y =Y, or D' = D; (3.5)
dia,
P(A|S)>6+r62, S =XxYNX %X D;
P(X"| X),P(Y'|Y),P(D'| D) > K'6*
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We need only refine two of the three sets X, Y and D above. Note that with uniformity

in coordinate that is mot refined, we then have that the set 8" = X’ x Y’ N X’ d;?g D’ has
about the expected number of points in it.

Our third lemma is a modification of one from a note of Ben Green [10]. It tells us that
we can find a uniform sublattice on which A has increased density which is important since
it is a required premise in applying the generalized von Neumann Lemma.

Lemma 3.8 (Uniformizing a Sublattice). Suppose that X,Y, D are as above. In addition
1. X, Y, and D satisfy (2.7);
2. X' CcX,Y'CY,D CD, withP(X'| X) > c6? and similarly for Y and D;
3. Either X' =X,Y' =Y or D' = D;
LS =X XY NX XD
5. P(A]S) =6+ co?;
6. dim(H) > C[6*(v")?]7!, where 0 < v” < 1 is fized.

Then there exists X" C X', Y" CY, D" Cc D' and H', H", translates of the same subspace
Hy < H, so that

X o> 1Y lowi s 1D [loas < 07, (3.9)
dia,
P(A|S")>6+£6%, S"=X"xY'NX"'X D", (3.10)
dim(Hp) > dim(H) — C[§*(v")*] !, (3.11)
P(X" | H') > kd°’P(X' | H). (3.12)

An inequality similar to the last one also holds for Y" and D". In particular P(D" | H +
H") > k§’P(D' | H)

It is to be emphasized that H' and H” are translates of the same subspace of Hy < H,
therefore H' + H” is also a translate of Hy. Thus, after a joint translation of A, X, Y and
D, we can assume that H’ and H” are in fact the same subspace H. It is this translation
that is used in the iteration of the proof.

4 Proof of Theorem 1.1

Combining Lemmas 3.1 through 3.8 of the previous section yields the proof of Theorem 1.1.
Since the proof is by recursion, we describe the conditional loop needed for the proof.

Proof. Initialize X «— F5, Y «— F}, D «— Fy, S « Fy xFy, H «— 3. Likewise dx, dy,dp < 1.
Fix a set Ay with density dy in Fy x F5. Initialize A < Ay and § < P(A | S). Now we will
iteratively apply the following steps:

1. If max{| fllo, [ fllox, | flloy} > x84, apply Lemma 3.4.
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2. If X', Y or D' is not v = (60x/0y+0p)¢ uniform, apply Lemma 3.8. Suppose these
sets are as in the Lemma: subsets X"’ € X', Y” C Y/, D” C D’ and affine subspaces
H'  H" C H containing X", Y" D", After joint translation of X" Y" D" Aand H', H",
we can assume that H' = H” and are subspaces of H.

3. Update variables:

X—X" YY" D<D' H«H,
ox — P(X"|H), oy «—PY"|H), oép—PD"|H),

dia,
S—XxYNX x D, §—P(A]|S).

4. Observe that the density of the incremented A on the set S has increased by at least
kd2. Also, the incremented densities, dx, dy, and dp have decreased by no more than

(:‘4350)0.

Once this loop stops, Lemma 3.1 applies—provided that the initial dimension is large
enough—and we conclude that A has a corner. This iteration must stop in < ;' iterates,
else the density of A on the sublattice would exceed one. Thus we need to be able to apply
Lemmas 3.4 and 3.8 < §;" times. In order to do that, both X and H must be sufficiently
large at each stage of the loop.

This requirement places several lower bounds on N = 2". The most stringent of these
comes from the loss of dimensions in (3.11). Note that before the loop terminates, we can

have dx as small as 1
(SX Z (Ii(50)(’€60)7 .

In order to apply Lemma 3.8 at that stage, we need
N > €)%

From this condition we get the bound stated in the Theorem. O]

5 Proof of Generalized von Neumann Lemma
Proof of Lemma 5.1. Define

T(f,9,h) = Epsyenf(z,y)g(x + s, y)h(z,y +s). (5.1)

Thus, T(A, A, A) is the expected number of corners in A. We show that this quantity is at
least a fixed small multiple of 6% 0%6%46°. By assumption (3.2), C0%0%0%6°N3 > §0xdydp N2,
The left hand side is the expected number of corners in A, while the right is the number of
trivial corners in A—that is the number of points in A. Thus A is seen to have a corner.

Throughout the proof, it is convenient to make the substitution s — = + y + s in the
expression for T(f, g, h), thus

T(f,9.h) = Eey s f(x,9)9(y + s,y)h(x,z + 5).

We are of course using the fact that we work in a field of characteristic two, but there is a
similar substitution for any field.
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We make the substitution A = f + .5 to get

T(A, A A) =6T(S,S,S) (5.2)
+ 02 T(f,S,9) +62T(S, f,S) + 6 T(S, S, f) (5.3)
+8T(f, f,9) +0T(S, f, ) +6T(f, S, f) (5.4)
+T(f £, f)- (5.5)

We have grouped the terms according to the number of f’s that appear.
The main term is the right hand side of (5.2). Using (2.15), we see that §2 T(S,S,S) >
£0%0%6%6%. (Observe the difference in the normalizations on the expectations in (2.15).)
All three terms in (5.3) are approximately zero, but we have to use uniformity to see this.
For instance, we appeal to (2.5) and (2.7) to see that

0*T(S, f,8) = 6°EuysenX (2)Y (v + 5)D(z +y) f(y + 5,)
= 0%0xEyysenY (w + s)D(x +y) f(y + s.y) + O(V)
= (Sz(sx(sy(SDE%Ser(y, S) + O(U,)
=0(').
In this line and below, v’ is an unimportant function of v which tends to zero.

The three terms in (5.4) are all controlled by appeal to Lemma 5.8. For instance, we have
using the assumption about the maximal size of box norms (3.3)

I0T(f, S, f)] <V +6(6x6v6n)*|| flloll fllox < k67*(5x6ydn)?.

The other two terms admit a similar bound.
We bound the final term T(f, f, f), with the inequality Lemma 5.8:

IT(f, £, /)] <0 +62(6x0v0p)* | fllox| flloy < r(6x0ydp)*6° . (5.7)
Using the hypothesis on the Box norm, (3.3), and the equation (5.6) will prove the Lemma.
]

Lemma 5.8. For f; € {f, S} we have the estimate

[ follz - L Ailloy - [[f2llox
T(fo. fr, f2)l < V' + (6x0v0p)* - S Lfolla - Il fillay - 1 fall2 (5.9)
[ folla- [1Allz - [[f2llox

Here, || f|l2 = Y% while ||S||, = 1.
Proof. We prove an instance of the claimed inequalities:
IT(fos f1, f2)| <V 4[| foll2(x0v0p)?| f1

By a change of basis, this inequality implies the other two.
Apply Cauchy Schwartz once, in the variables (z,y), to get

oy - fellox - (5.10)

1/2

IT(fo, f1, f2)] < (Ez,yfo(m,y)Q) .y
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The first term on the right is no more than || fo||2(dxdydp)*/2. As for the second term, it is

U S BpyD(w + 9)[Eufi(y + 5,9) o,z + 5)[

=Ey s {ED(x+y) iy + s, 9) iy + s y)} - {fo(z,x + 5) folw, 2 + &)}

Note that in the definition of U, we have inserted the term D(z + y), which arises from
A(z,y).> We apply Proposition 2.4 to replace D(x+y) by dp and then use Cauchy Schwartz
again in the variables x, 2’ to get

U = 5D(U1 . U2)1/2 + O(U,);

def 2
Uy = Eyyen|Beenfi(y+s,9) 11y +5,9)|" = 0x50p | fillty ;

def
U2 = Ex,x’GH‘ESEHfQ(wa + S)f?(x/7$, + 8)|2 = 5§C5§/52DH]02H%]7X .

A change of variables permits the identification of U; and U;. This completes the proof of
(5.7).
]

6 Proof of Density Increment Lemma

Proof of Lemma 3.4. We prove this assertion: Fix ¢ < 1. There is a constant x so that
the following holds. Assume that ||f||g > ¢6°/4, and show that there are subsets X' C X,
Y CY so that

P(X'| X),P(Y'|Y) > ké?,
dia,
PA| X' xY' N X' X D)> 6+ rd?.

We emphasize that the box norm we use is the one given in (2.8). And we will not refine the
diagonal coordinate. This is one instance of the Lemma, which by a change of coordinates,
this will prove the Lemma as stated.

We can assume that the fibers above points x € X, and y € Y, typically behave as
expected. Namely, we assume that
2
Em€X|Ey€Yf(x7 y)‘ S "135262D ) (6 1)
) .
Eyey |Evex f(2,y)]” < £°6%0 .

for otherwise, we can apply Lemma 6.25 to conclude the Lemma.

For a point (z,y) € A, consider N, o {v' | (z,9) € A}, N, = {«’| («',y) € A}. These
are the neighbors of x and of y, respectively. We need to consider points for which these sets
are about as big as they should be. Set

X"={z € X | P(N,|Y) > ké°0p , [Eyey f(x,y)| < kdop},
Y'={y €Y |P(N)|X) > r6°6p, |Esex f(z,y)| < kdop}.

It is clear that these sets are most of X and Y respectively. In particular, in view of (6.1)
we have

P(X" | X),P(Y"|Y)>1-§. (6.2)

2Without this term, we would not get the right power of §p in our estimates.

Online Journal of Analytic Combinatorics, Issue 2 (2007), #2 11



Clearly, we can assume that

Epexr f(x,y) < k6*0p (6.3)
yey”

for otherwise we already proved the Lemma. But, it is also the case that we can assume

- H645D < EwGX”f(‘Ta y) (64)

yey”

for if this inequality fails, we apply Lemma 6.26 to conclude the proof of the Lemma.
We further note that we have

Em,z’eX”f('rv y)f(xla y)f(xvy/)f<x/7y/> > %55 : (65)

y7y/eY//

If we were taking the expectation over X and Y, this would follow from the assumption
that ||f|jo > c0°/*. As we are taking the expectation over X” and Y”, we need to show
that taking the expectation over the complement of X” we get an appropriate upper bound,
namely

‘Ez,x’EX ]-X—X”(m)f(ma y)f(x/a y)f(xay,)f(x/7y/)‘ S UI + /€(555%) . (66)

y7yleyll

Three similar inequalities hold, so using the assumption that || f||g > ¢6°/4, taking 0 < s < %
we will see that (6.5) holds.
To see (6.6), first observe that by definition of X",

Eoex Ix—xn(2)Ny(y)D(x + y)D(2' + y)D(2' + ') < ' + k66, . (6.7)

y7yleyll

This does not prove (6.6) since f(x,y) is not supported on N,(y). But, we also have the
similar inequality

Em,x/EX 1)(,X// (.’L‘)D(SE =+ y)Nx(y/)D(m" + y)D(SU/ + y/)'U/ + 555(5?) . (68)
y7yleyl/
Of course f =405 — A, so we can estimate

O|B 4 arex Lx—xo(z)D(x +y) f(x,4) f(2',y) f (2, y))|

y,ylEYH

< v’ + ’{555217 + 52|Ex,a:’€X 1x_x» (Qf)D(CL’ + y)D(ZL’ + y')f(x’, y)f(xla y,)l

y,yIEYH

<V + K0°6] 4 0%0p|E parex Lx—xn(2) f(«',y) f (&', y)]
y’yIGY//

<+ kOO0h + 8B E x| Eyeyn f (2 )|
<+ K6°0h + k0T, .
This completes the proof of (6.6).
To find the subset on which A has increased density, we consider any subset of the form

diag
N, x N, NN, x D, where y € Y" and z € X". Clearly we are interested in the largest
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increase in density, for which we estimate
AN{N, x N, nS" Q"(AA A A
sup | { Y }| > ( ) L1y £y )

zeX" yevy" |Ny X Nl“ms//| - Q”<A7A7Aa S) ’
(z,y)€A

(6.9)

g def X" xvY"nx" d;?g D
def
Q"(fo, f1, for f3) = Epwexr fo(z,y) fi(z',y) fol2,y) f3(2, ) -
y7y/ley//
Here, we note that for (z,y) € X” x Y” we have |[AN{N, x N, N S"}| > 0, so that we are
not dividing by zero in (6.9). By definition, we have
P(N, x N, | X x Y) > k*6'%67, .
And by uniformity, we have
P(Ny x No N S") = Eu yen Ny (z")No(y') D(2" + y/)
> v+ kZ(SloégDéx(Sy > 0.

In the last inequality, v’ is a function of the uniformity constant.

There is a gain of regularity in passing to the expectations on the right hand side of (6.9).
Expand A = f + 65 in the last place in Q(A, A, A, A) to see that

Q"(A,A A A) S 54 Q"(A A A f)
Q"(A A A S) — Q"(A, A AS)
and so we should show that the last fraction is at least ¢/§%, which we do by showing that
Q"(A, A A, f) > d6°05, (6.10)
0<Q"(A A A S) < 108353, . (6.11)

This we will do, assuming one more condition. If this last condition fails, we will get a
density increment of 6.

Define

def 2 def 2
a%{ = 552DE506X” EyEY”f(xv y) ) CY%/ - 552DEy€Y”|E:t6X”f($a y)} ’

By (6.1) and the definitions of X” and Y”, one can see that these two quantities are at most
k0363, and hence are only a small fraction of the major term in the considerations below.

Using A =65+ f, Q"(A, A, A, S) has the expansion

Q"(A A A,8) = 53Em,x;e>yc;;D(w +y)D(z+y)D(' +y)D(@' + ) (6.12)
+ 3(;/;IjEi,mi§)Y(:;f(x, y)D(z+y")D(z' + y)D(z' + ) (6.13)
+ 5Ez,z;g;;f (z,y)f(z,y)D(' + y) D' +y) (6.14)
+ 08D +1) (@) (&' 9) D + ) (6.15)
B (00D )T DG ) 6.16)
B e (0 )] D ) (6.17
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Clearly, the uniformity in D is relevant. The right hand side of (6.12) is §367, plus a term
controlled by uniformity; the term in (6.13) is, by (6.4), at least —3d%, plus a term controlled
by uniformity; (6.14) is a4, plus a term controlled by uniformity; (6.15), by (6.3) and (6.4),
obeys the inequality

(6.15) < v + 55%‘Exex,yeyf(x,y)|2 < + K20 ;
(6.16) is approximately in o?-; while the last term (6.17) is not one that admits an obvious
control, and we write
def

(6.17) =v" + A, A = OpE, pexr fla,y) f(x,y) f(2,y). (6.18)

y,y/eY//

We can assume that |A] < k638%, otherwise we apply Lemma 6.31 to finish the proof of the
Lemma, getting a density increment of the order of §2. This proves (6.11).

The expression Q(A, A, A, f) admits a very similar expansion.

Q"(A, A A, f) = By pexD(x +y)D(z + ¢ )D(2' +y) f(2',y) (6.19)
y7y/€Y//
+Q+ Qs (6.20)
+ E:v,x/eX”f<I7 y)f(x, y/)f(wla y)f($/, y/) ) (621)
y7y/ey//
QQ déf 62{Em,x’€X”f(x7 y)D(Q? =+ yl)D(x/ + y)f(xlv y/) (622)
y,y/eY”
+ Ez,x’eX”D(x + y)f(:v, y,)D(I, + y)f(if/, y/)
y7y/€Y//
+ Ex,m’eX”D(x + y)D(:C + yl)f@j/a y)f(x’, y/)} )
y’yleyll
Qs = H{EewrexrDlw +y)f(x.9) [ (' ) f (' y) (6.23)
y,y/GY//
+Epwex f(z,9)D(@ +y) f(@',y) f (2, 9)
y7y/€Y//
+ E:p,x/GX”D(‘r + y)f(l’, y/)f(xl, y)f(x/, y/>} .
y7y/ey//

The right hand side of (6.19) is greater than —kd®d%, plus a term controlled by uniformity
by (6.3) and (6.4); the term in (6.21) is the box norm, which by (6.5) is at least ¢/6°d%; here
of course, ¢ > 0 is fixed in advance, and we take x much smaller than ’; the terms which
make up the definition of Q, all involve two f’s, and after taking uniformity into account
each individual term is positive, and so can be ignored as we are obtaining a lower bound
for Q(A, A, A, f); the three terms in the definition of Q4 are all of the form v’ + A where
A is defined in (6.18). In particular, we have already assumed |A| < k630%. For 0 < &
sufficiently small, this proves (6.10), and so the proof of this Lemma.

0

We use the following simple variant of the Paley Zygmund inequality. It states, in par-
ticular, that a random variable, bounded in L norm by one, with mean zero, and standard
deviation o, must be at least a constant multiple of ¢ on a set of probability proportional to

the variance o2.
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Proposition 6.24. Let 1 < p < co. Then there is a ¢ > 0 so that for all 1 < p < oo, and
random variables Z with —1 < Z <1, EZ =0, and E|Z|P = oP. Then, P(Z > co?) > c,o".

Proof. In fact, we can take ¢ = % We assume that the conclusion is false and seek a

contradiction. Since EZ = 0 we have

< ]P(Z > CO'p) + EZ].{0<Z<CJP}
< 2co?.
With this, and the fact that p > 1 while Z is bounded by 1, we can now estimate
of = E|Z|" = E|Z|"1iz<0y + E|Z]P1{z>0
S 2EZ].{Z>0} S 4co? .

This is a contradiction.

Lemma 6.25. If it is the case that

Erex |Eyev f(z,y)|" > e85},
then there is a set X' C X for which P(X' | X) > 56% on which we have

dia,
PA| X' xY NX' X D) >0+ 50
Proof. The set of z € X for which

26p < |Eyey f(2,9)| < [Eyey D(z + y)|

has probability that is controlled by uniformity, and hence is negligible. Thus, the Lemma
follows immediately from the Paley Zygmund inequality. m

diag
Lemma 6.26. Suppose that there is a sublattice S”" = X" x YY" N X" x D with

PX"| X)), PY"|Y)>1—-]\, (6.27)
PA|S")<d—T. (6.28)
dia
Then, there is a sublattice 8" = X' xY' N X' " D on which
P(X'| X), B(Y' | V) > b7, (6.29)
P(A|S)>6+ kA . (6.30)

Proof. Notice that the density of A on S — S” must be strictly larger than 6. Namely,
S[1—=P(S" | 9]+ 7P(S"|S)
1—P(S"|S)
P(S" | S)
1—-P(S"|S)
> 5+ kAL,

P(A|S—S") >

>0+T

But, clearly S — S” is a union of three sublattices, and on one of these three, A must have
density at least § + k7A~!. We must have P(X” | X) < 1 — 37, otherwise we contradict
(6.28). This finishes the proof. O
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Lemma 6.31. Fiz c > 0. If it is the case that
Eoy f(z,y) B f (2, y) By f(2,1/)| > 6%}, (6.32)
Then, there is a constant ¢ = '(c), X' C X, Y' C Y with
P(X'| X),P(Y'|Y) > (6, (6.33)
PA| X' xY'NX X D) >6+d6. (6.34)
Proof. By uniformity in D, we have
P(|E, f(z,y)| > 26p) <.

That is, the effective L> bound on E, f(z,y) is 20p.
Holders inequality and the assumption (6.32) implies

1/3 2/3

c8%8% < [Buyl (2, 9)P]" - [BayD(x + 9)|Eyf (2, 9) [ - |Euf (2, 9)["7]
< 26" 3613 [Byy D + ) By f (2, y)) [ - [Bu £ (2!, )| ]
<+ 2636 [Bu By £ (2, 4)|* - By [Bur £, ) [7*]°.

Here it is essential that we insert the term D(z +y) when we apply Holders inequality. Note
that uniformity in D is then used to obtain the full power of §p in the last line.
Thus, we must have e. g.

E,|E.f(z, y)|3/2 > (6263

Then, the conclusion of our Lemma follows from the Paley Zygmund inequality.

7 Proof of Lemma 3.8

We include a proof of this Lemma as we are requiring a more than is claimed in e.g. Ben

Green’s survey [10]. In particular, we claim that all three sets X,Y, D can be uniformized.
Let us indicate the central way that uniformity is used in this proof. See [10, Lemma
3.4(1)].

Proposition 7.1. For any subset X C H, there is a partition of H into two affine subspaces
H' and H" for which

APX | H)? +P(X | H")*} 2 P(X | H)? + 5[] X[ - (7.2)
The following more technical Lemma describes a key inductive procedure in the proof.

Lemma 7.3. Let 0 < t,u < 1 be positive parameters. Let U C H. Suppose that dim(H) >
10(tu?®)~. Then, there is a partition P of H, so that writing P =U UN,

1. All H € P have dimension dim(H') > dim(H) — 4(tu*)~";
2. U |lomi < w for all H € U;
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3. For 6y =P(U | H),
P({H' | H e N} | H) < tdy.

Remark 7.4. We will not use this Lemma as stated, but rather the more complicated variant
that follows. We include this statement and proof for clarity’s sake. Some of the notation
above is taken from Ben Green’s note [10]. In particular,  is for ‘uniform’; and A is for
‘non—uniform.’

Proof. The proof is an inductive procedure, though we will not define the collections of
hyperspaces U and A until the conclusion of the iteration. Initialize variables

Q «— {H}.

Also initialize a counter m « 0. Given Q, define R to be those H' € Q for which ||[U N
H/”Uni Z u. WHILE

P(J{H' | H € R}) >ty

update m «— m + 1. And for each H' € R apply Lemma 7.3 to H'. Thus, H' = H] U H}, for
which

HPWU | H)* +P(U | Hy)?} >P(U | H')? + 1u”. (7.5)
Update Q «— Q—RU{H;,H) | H € R}. When each H" € R has been so split, set P, < Q.
The WHILE loop then repeats.

Once the WHILE loop stops, return the value of m, the sequence of partitions Py, ..., Py,
and Q = P,,. Define

UE {H €Q||XNH |ym<u},

and N % Q — Y. The subspaces in Q have dimension at least dim(H) — m.

Once the WHILE loop stops, it is clear that the conclusions (2) and (3) of the Lemma
hold. We concern ourselves with the first conclusion about the dimension of the subspaces
involved. Observe that at each iterate of the WHILE loop, the dimensions of the partition can
only lose one dimension. It suffices to estimate the number of iterates of the Loop, which is
the counter m.

Consider the quantities

S;= 3 BU | HVB(H'| H) =EEU | P,),

H'eP;

which are the mean square densities of U relative to the partitions P;. (Here we are relying
on the usual notations for conditional second moments.) Obviously these quantities are less
than éy = P(U | H). Each H’ which is split in (7.5), the mean square density in H’ is
increased by %u? And, this takes place, at each iterate of the loop, in a portion of the
whole space H that is at least probability tdy. From this, we see that S;41 > S; + it(SUuQ.
Consequently, mtdyu? < S,, < dy. This proves (1), and so the proof is complete.

]

The more technical statement that we need is as follows. Whereas in the first Lemma,
we have a single subset U C H and construct a ‘good’ partition, in this statement we have
three subsets Uy, Uy, U3 C H and construct a single ‘good’ partition in the product space
Hx H.
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Lemma 7.6. Let 0 < t,u < 1 be positive parameters. Let Uy,Us,Us C H. Suppose that
dim(H) > 10(tu?®)~. Then, there is a partition P of H X H, so that writing P =U UN; U
No U N3, we have the following.

1. For all Vi x V5 € P,
dim(V}) = dim(V5) > dim(H) — 4(tu?)~".

2. Moreover, V1, Vs as affine subspaces of H, are translates of each other.
3. For all Vi x Vo € U, max;—12||U; N Vi|lum < u and |[Us N (Vi + Vo) |lum < w.
4.
P({V; | Vi x Vo e Nj} | H) <tdy, j=1,2,
P(JVi+Va| Vi x Vo € N3} | H) < tdy, .
Remark 7.7. If we did not insist on the second conclusion, that the relevant subspaces
be translates of one another, we could simply take a product of partitions arising from

Lemma 7.3. Due to the prominent role of the diagonals in our problem, this is an essential
point for us.

Proof. We describe the recursive procedure. Initialize variables
QO «— {H x H }

and three counters m; < 0, j = 1,2, 3. The recursive procedure we describe will return the

partition we need, as well as some auxiliary data that we need to prove the Lemma.
Given Q, define R;, 7 =1,2,3 by

Ri={VixVeeQ||UnVjum>u}, j=1,2
Ry={Vix Vo€ Q| |UsN (Vi +Va)|lum > u}.

For 7 =1,2
IF - PV Vi xVaeR;}) > toy, (7.8)

THEN update m; < m; + 1. WHILE R; # 0
e Apply Lemma 7.3 to V;. Thus, V; = VUV, for which
sUPU; | V)2 +P(U; | V)2 } > P(U; | V)2 + U5 0 Vs (7.9)

e (This point is a departure from the previous proof.) Let k be the other index.” Since
Vi, is a translate of Vj, we can choose translates V;| and V;" of V/ which also partition
Vi

e At this point, let us observe that we will have V/+V5, V/+Vy' V/"+Vy, V/"+Vy' C Vi+Vs.
And indeed, all of these subspaces are affine translates of V/, hence these four subspaces
are made of two equal pairs, which partition V; + V5.

3That is, if j = 1, then k = 2. Notice that we are enforcing a partition on V}, that does not necessarily have anything to do
with increasing conditional variances.
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e Update

Q — (Q—{Vi x Vo) ULV > Vo, V" x Vo, Vi x V! VY x V')
When the WHILE loop stops, define Pp,, tmysms = Q and o;(m;) = my + ms + ms.
We now describe the procedure as applied to the set Us. That the products in Q are

products of translates of the same subspace plays a critical role in this formulation. In
particular, for Vi x Vo € P, Vj + V4 is a translate of V; (and V5).

IF P(JVi+ Ve | Vi x Vs € Rs}) > toy, (7.10)

THEN update msz < mg + 1. For each V; x V5 € R3
e Apply Lemma 7.3 to W = Vi + V5. Thus, W = W/ U W” for which
SAP(Us | W')? +P(Us | W)} > P(Us | W)? 4 [|Us OV W[5 - (7.11)

e Since the spaces Vj are translates of W, we can choose translates V; and V" of W’ which
also partition Vj, j = 1,2..

e Update

Q — (Q—{Vi x Vo) U{W x Vo, V" x V3, Vi V3, Vi x VS
Rz — Ry — {Vi x Va}.

Repeat these steps until R3 is exhausted. Then, define P, tmytms ' Q and o3(m;) =

my + mo + ms.

Iteratively apply the three conditionals, two in (7.8) and one in (7.10). STOP when
all three conditionals fail. Return the values of m;, the sequence of partitions of P; for
1 < j <my + mg, the ‘partition times’ {o;(n) | 1 <n < m;} and collection Q.

Define

N E Vix Vo€ QU NVylluw 2w}, 5=1,2
and similarly define N3. Set U = Q — N} — Ny — Ns.

All subspaces chosen in this way have dimension at least equal to dim(H ) —my —my—ms.
We need only provide upper bounds on the m;, as all the other claims of the Lemma are
evident from the construction.

We claim that m; < (6tu?)~!, and for this, we can use the previous proof, with one
additional fact. Let m be a finite partition of a probability space, and suppose that 7’ refines
7. Then, for any random variable Z we have

E(E(Z | 7)*) < E(E(Z | 7))

Here, we are using a standard notation for conditional expectation given 7. This is a simple
martingale fact. Indeed, let Y =E(Z | n') —E(Z | 7), and observe that EY - E(Z | 7) = 0.
The random variable in question is U;. Set

Sin=EEU; | P.)?, lgngmdéfml—l—mQ—i—mg.
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We have just seen that the S;,, are increasing in 1 < n < m. They are obviously at most
dv,. And by construction, and in particular using (7.5) and (7.11), at each time at which the
corresponding conditional is satisfied, we increase these numbers by a definite amount. At
each iterate of the loop, in a portion of the whole space H that is at least probability tdy,,
where this uniformity constant is at least u. From this, we see that

5UjZSj,o(£ S gl—i-t’LL(SU, 1§€§m],]:1,2,3
Therefore, m; < (tu*)~'. The proof is complete. O

Proof of Lemma 3.8. Let us assume that e.g. D’ = D. Apply Lemma 7.6 to the sets X’ = Uy,
Y' = Uy, D = D' = Us, with t = £6% and v = v”. Let P be the partition of H x H that
this Lemma gives us.

Define two subsets & and & of P by

Y (VixWeP|PX NV V) <t}.

We define &, similarly, with X’ replaced by Y’, and & with X’ replaced by D. These are
the ‘empty’ portions of the partition which nearly avoid X’ or Y’ entirely.

Consider
def

X nvi [ Vi xVa e & UMY

and similarly define Y;. Then by construction, P(X, N X') < 2t = £6%. Observe that
uniformity in D then implies that

EoyenXo(z)D(z +y)Y'(y) = + P(Xo | H)opdy .

That is, we can assume

diag diag
P(XoxY'NXy x D|X'xY'NX x D)< 5.
The same inequality holds with X, replaced by X and Y by Y. The import of this is the
inequality
dia
PA|X; xYiNX, x D)>6+%°, X, ¥ x-xo,¥y-vy,.

Let Vi x Vo € P—& — & — N7 — N, In particular, X NV} is a uniform set, obeying
| X N Vi||um < v”. As a consequence, we have

Eoeviyena X (2)Vi(z)D(z +y)Y (y)Valy) = v + P(X | V))P(D | Vi + V2)P(Y | V).

Here, v is a function of v” that need not concern us. Set

Y ADNVI+ Vo | Vi x Vh € E&UN; Y

It follows that
P(XlelﬂXl X D0|X1><Y1QX1 X D)S
Then, for Dy = D — Dy, we have

6%,

<
4

dia,
PA| X, xYiN X, x D) >6+ 6%
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From this, we see that we must have some H' x H” € U for which

dia;
P(A|H x H'NX, x YN X, ng1)25+£52.

We take X" = XNV, Y=Y NV, D" = DN H' + H”. These are all uniform subsets,
satisfying (3.9); the second conclusion (3.10) is the inequality above; the lower bound on
the dimension of H' and H"” follows from Lemma 7.6; and the final conclusion follows from
the fact that the element of the partition that we chose, H' x H” is not in the collection

E1UEUEs.

O
References
[1] M. Ajtai and E. Szemerédi, Sets of lattice points that form no squares, Stud. Sci. Math. Hungar. 9 (1974), 9-11

(2]
(3]
(4]

(5]
[6]

[7]

(8]
(9]
(10]

(11]
(12]

(13]
(14]

(15]
[16]

(17]

(18]

(1975).MR0369299 (51 #5534) 11

J. Bourgain, On triples in arithmetic progression, Geom. Funct. Anal. 9 (1999), no. 5, 968-984.MR1726234 (2001h:11132)
12

Jean-Pierre Conze and Emmanuel Lesigne, Théorémes ergodiques pour des mesures diagonales, Bull. Soc. Math. France
112 (1984), no. 2, 143-175 (French, with English summary). MR 788966 (86i:28019) 12

H. Furstenberg and Y. Katznelson, An ergodic Szemerédi theorem for IP-systems and combinatorial theory, J. Analyse
Math. 45 (1985), 117-168.MR833409 (87m:28007) 11

, A density version of the Hales-Jewett theorem, J. Anal. Math. 57 (1991), 64-119.MR1191743 (94f:28020) 71

W. T. Gowers, A new proof of Szemerédi’s theorem, Geom. Funct. Anal. 11 (2001), no. 3, 465-588.MR1844079
(2002k:11014) 11

Ben Green and Terence Tao, The primes contain arbitrarily long arithmetic progressions, available at arXiv:math.NT/
0404188. 17

Ben Green, Long arithmetic progressions of primes, available at arXiv:math.NT/0508063. T1
Ben Green and Terence Tao, An inverse theorem for the Gowers U3 norm, available at arXiv:math.NT/0503014. 12, 7

Ben Green, Finite field models in additive combinatorics, Surveys in combinatorics 2005, London Math. Soc. Lecture Note
Ser., vol. 327, Cambridge Univ. Press, Cambridge, 2005, pp. 1-27. MR 2187732 (2006j:11030) 11, 2, 7, 8, 16, 17

, An Argument of Shkredov in the Finite Field Setting, available at http://www.dpmms.cam.ac.uk/~bjg23/. 11

Roy Meshulam, On subsets of finite abelian groups with no 3-term arithmetic progressions, J. Combin. Theory Ser. A 71
(1995), no. 1, 168-172.MR1335785 (96g:20033) 12

I. D. Shkredov, On a problem of Gowers, Dokl. Akad. Nauk 400 (2005), no. 2, 169-172 (Russian).MR2157918 12

, On a problem of Gowers, Izv. Ross. Akad. Nauk Ser. Mat. 70 (2006), no. 2, 179-221 (Russian, with Russian
summary). MR 2223244 11, 2, 3, 6

1.D. Shkredov, On a Generalization of Szemerédi’s Theorem, available at arXiv:math.NT/0503639. 11, 2

J. Solymosi, A note on a queston of Erdds and Graham, Combin. Probab. Comput. 13 (2004), no. 2, 263-267.MR2047239
(2004m:11012) 11

Terence Tao, Obstructions to uniformity, and arithmetic patterns in the primes, available at arXiv:math.NT/0505402. T1,
2

V. H. Vu, On a question of Gowers, Ann. Comb. 6 (2002), no. 2, 229-233.MR1955522 (2003k:11013) 11

Online Journal of Analytic Combinatorics, Issue 2 (2007), #2 21


arXiv:math.NT/0404188
arXiv:math.NT/0404188
arXiv:math.NT/0508063
arXiv:math.NT/0503014
http://www.dpmms.cam.ac.uk/~bjg23/
arXiv:math.NT/0503639
arXiv:math.NT/0505402

