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The Littlewood-Offord problem for Markov chains*
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Abstract

The celebrated Littlewood-Offord problem asks for an upper bound on the probability
that the random variable €,v1 + - 4+ €,v, lies in the Euclidean unit ball, where
€1,...,en € {—1,1} are independent Rademacher random variables and v1,...,v, €
R? are fixed vectors of at least unit length. We extend some known results to the
case that the ¢; are obtained from a Markov chain, including the general bounds first
shown by Erdés in the scalar case and Kleitman in the vector case, and also under
the restriction that the v; are distinct integers due to Sarkézy and Szemeredi. In all
extensions, the upper bound includes an extra factor depending on the spectral gap
and additional dependency on the dimension. We also construct a pseudorandom
generator for the Littlewood-Offord problem using similar techniques.
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1 Introduction

Let vy,...,v, € R? be fixed vectors of Euclidean length at least 1, and let y,. .., &,

be independent Rademacher random variables, so that Prle; = 1] = Pr[e; = —1] = 1/2

for all <. The celebrated Littlewood-Offord problem [11] asks for an upper bound on the
probability,

Prieivy + -+ -+ €pvp € B (1.1)

for an open Euclidean ball B with radius 1. This question was first investigated by
Littlewood and Offord for the case d = 1 and d = 2 [11]. A tight bound of (,,)/2" =
©(1/+4/n) when n is even, with the worst case being when the vectors are equal, was
found by Erdés for the case d = 1 using a clever combinatorial argument [1]. Such
bounds can be contrasted with concentration inequalities like the Hoeffding inequality
in the scalar case and the Khintchine-Kahane inequality in the vector case, both of which
give an upper bound on the probability Pr|||lejv; + - - - 4+ £,v,|| > k+/n] for positive k. In
contrast, an upper bound on Eq. (1.1) can be considered a form of anti-concentration,
that is showing that the random sum is unlikely to be in B.

In the case that the v; are d-dimensional vectors, a tight bound up to constant factors
of C/y/n was found by Kleitman [8], and was improved by series of work [16, 17, 3, 20].
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In the scalar case, under the restriction that vy, ..., v, are distinct integers, an upper
bound of n~3/2 was found by Sarkézy and Szemeredi [18].

In this work, we investigate the case in which ¢4, ..., ¢, are not independent, but are
obtained from a stationary reversible Markov chain {Y;}{°; with state space [N] and
transition matrix A, and functions fi1,..., f, : [N] = {—1,1}, using ¢; = f;(¥7).

Let 41 be the stationary distribution for the Markov chain, and let £, be the associated
averaging operator defined by (E,);; = p;, so that for v € RY, E,v = E,[v]1 where
1 is the vector whose entries are all 1. Like many results on Markov chains, our
generalizations will be in terms of the quantity

A=A~ E/L||L2(H)—>L2(H)'

If the Y; are independent, that is A = E,, it follows that A = 0. Often, if A is small, the
corresponding Markov chain behaves almost as if it were independent. In particular,
there exists a Berry-Esseen theorem for Markov chains [13] and various concentration
inequalities for Markov chain [4, 10, 9]. In all of these cases, there is an extra factor in
the bounds in terms of A which disappears if A = 0.

We show that the Littlewood-Offord problem can also be generalized to Markov
chains with an extra dependence on ), for all dimensions. We additionally consider the
one-dimensional case when the scalars are distinct integers. In all cases, the proof is
based off a Fourier-analytic argument due to Haldsz [5].

The random variables in all cases are defined in the same way, which we state below.

Setting 1.1. Let {Y;}°, be a stationary reversible Markov chain with state space
[N], transition matrix A, stationary probability measure u, and averaging operator
E, so that Y is distributed according to . Let X = ||A — Eu|r,)—1.(), and let
fi,.-oy fn + [N] = {-1,1} be such that E[f;(Y;)] = 0 for every i. Then consider the
random variables f1 (Y1), f2(Y2),..., fn(Yn).

We obtain the following theorem that upper bounds the probability that the random
sum is concentrated on any unit ball. In the case that the v; are one-dimensional, the
bound is tight up to a factor of 1/(1 — A)/(1 + X) in A. Note that the bound depends on
the dimension, while in the independent case, there is no dependence on the dimension.

Theorem 1.2. Assume the setting of 1.1. Let zo € R¢ and R > c%/& for some universal

constant C' > 0. For every set of vectors vy, ..., v, € R¢ of Euclidean length at least 1,
C-RVd

PI‘[Hfl(ifl)Ul + f2(}/2)1}2 R fn(Y;z)vn - xO“@z < R] < m

for some universal constant C.

In the one-dimensional case, we also consider the restriction that v,...,v, are
distinct integers.

Theorem 1.3. Assume the setting of 1.1. Then for every set of distinct integers

v1,...,U, > 1 and xy € 7,
PrLA(YD)01 + faVa)va + - + ful(Va)vn = 0] € ——
v (% e n\In)Un = 20| S 7713 a/5
1(Y1)n1 2(¥2)V2 0 TESNTRE
for some universal constant C' > 0.
Finally, we consider a different setting, where rather than choosing ¢4, ..., ¢, inde-

pendently, we choose these uniformly at random from a subset D of {—1,1}" that we can
construct explicitly.
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Theorem 1.4. For every n, there exists an explicit set D C {—1,1}" of cardinality at
most 21V for some universal constant C; > 0 such that the following holds. For every
v1,...,U, > 1 and xg € R and € chosen uniformly at random from D

C
Prilejv1 + eqva + - - + eqvp, — 20] < 1] < N

for some universal constant C > 0 independent of n.

One interpretation of Theorem 1.4 is that one can obtain similar results as in the
Littlewood-Offord problem in one dimension using much less randomness, and in partic-
ular, using Cy+/n bits of randomness rather than n.

This setting was also considered in [7], in which the authors were able to construct
an explicit set of cardinality n2”°, from which a random sample satisfies

< log(n)cl/c'

Vn

for any constant ¢ bounded above by 1. Sampling from the set in Theorem 1.4 guarantees
a stronger bound on the probability that the sum lands in any interval, while requiring
more randomness when ¢ < 1/2.

Prifi(Y1)v1 + fa(Yo)va + -+ + fr(Yn)vn = x0]

1.1 Future work

It would be interesting to remove the dependence on the dimension in Theorem 1.2,
which does not appear in the tightest bounds for independent random variables.

It would also be interesting to improve Theorem 1.4 by constructing explicit sets of
cardinality smaller than 2¢' V™ that achieve similar properties.

2 Preliminaries

Given vectors v, u € R (typically x will be a distribution over [N]), we define the
L,(p)-norm by

N
loll? 0y = 3 JuilPas
=1

We define the inner product for two vectors u,v € RY and p € RY with positive entries
to be

N
(U, V) Ly () = Z Hi Ui Vs
i=1

Additionally, we let the L, (u) — L,(p1)-operator norm of a matrix A € RV*Y be defined
as

A = ma A .
AN L, ()= Ly () R Al L, ()

Finally, we will use ¢, in place of L,(x) when p is the vector whose entries are all 1. Note
that in this case, p is not a distribution.

For a vector v, we let diag(v) be the diagonal matrix where diag(v); ; = v;.

Let A be a stochastic matrix with a reversible distribution y, that is, u; A;; = p; Aj;.
We let (E,);; = p; be the averaging operator on Lo (1) — Loo(1t). Note that E,, is also
stochastic and reversible on p.

Theorem 2.1. Letvy,...,v, € R be non-zero, and let ¢4, ..., <, be independent random
variables uniform over the set {—1,1}. Then for all zy € R,
Prileivr + - -+ epvn — x| < 1] < Q
Vn
for some constant C independent of n.
ECP 26 (2021), paper 47. https://www.imstat.org/ecp
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3 The Littlewood-Offord problem for random variables from a
Markov chain

In this section, we consider the case that ¢4, ..., ¢, are obtained from a Markov chain.
The proof follows very closely the proof for independent random variables in Proposition
7.18 in [19] which itself is due to Halasz [5].

We start by presenting the following concentration inequality due to Esséen [2],
which will allow us to upper-bound probabilities. This inequality is in the spirit of Fourier
inversion, but written in a way that can be more readily applied for our purposes.

Theorem 3.1 (Esséen concentration inequality). Let X € R? be a random variable taking
a finite number of values. For R, > 0,

(R 4 ”)d / [Blexp(2mile, X))]| de.
Vd € €ER: |[¢]|,, <e

The following bound is implicit in the proof of Proposition 7.18 in [19] and will be
used to further bound the quantities obtained from Theorem 3.1

Claim 3.2. Let vq,...,vx € R be such that |v;| > 1 for all j. Then

sup Pr{||X —aolle, <R =0
moG]Rd

1
C
[ 1 gwosmsvm €<

for some constant C'.

In order to handle the extra dependencies from the Markov chain, we will use the
following technical lemma, which is a straightforward adaptation of Lemma 2.3 from [15].
We include a proof in Appendix A.

Lemma 3.3. Let k£ > 1 be an integer, uy,...,up+1 € CN be N-dimensional vectors
such that ||ui|p_ . < 1, U; = diag(u;), and T, ..., T, € RV*N. For s € {0,1}*, let
5:=(0,5,0) € {0,1}**+2 and define t(s) C [k + 1] to be t(s) := {i : 5; = 5,41 = 0}. Then,

‘(1, Ui(Th + (1= NE)Ux(To + (1 = XN)E,)Us - - - Up (T + (1 — )\)EH)UICHl)LQ(M)‘ <

> I 1Tl 2~ Lo IT a-» IT [ Vol | - GD

s€{0,1}F \Jis;=1 Jis;=0 JEL(s)

When applying this lemma, we will choose Tj so that A =7} + (1 — \)E,,, and thus
the left-hand side of Eq. (3.1) is an upper bound on the expected value of a product of
random variables obtained from a Markov chain. Thus, Lemma 3.3 can be used in place
of bounds on the expected value of the product of independent random variables, which
appear in the proofs of the Littlewood-Offord problem.

Before proving Theorem 1.2, we first prove the following that will allow us to upper-
bound negative moments of binomial random variables.

Claim 3.4. Let X = B(n,p) be a binomial random variable with n trials, each with
success probability p > 0. Then for all positive integers d,

o 1 < al
(X +1)¢] = ndpd’

Proof: Note that because d(i + 1) > i + d for all non-negative i, the right-hand side is

bounded above by d‘IE [%] , where the term inside the expected value can be written
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as

n!
<
= (n+d)lp?
The claim follows by noting that n <n++¢for1 <7 <d. a
We start by considering the case of 1-dimensional vectors, or scalars. We also consider
the case in which at most one-half of the v; have length less than 1. This will allow us
to generalize to higher dimensions. We note that in the case of independent random

variables the corresponding statement follows from the usual Littlewood-Offord problem,

by conditioning on the ¢; such that |v;| < 1, for just an increase in the constant factor in
the bound.

Lemma 3.5. Assume the setting of 1.1. Then for every vy,...,v, € R such that |{i :
|vi| > 1} > n/2 and 2 € R,

C

PrIA )0+ fo(42)02 -+ fa(Va)on — 0l < 1] < sy,

for some universal constant C.

Proof: By Theorem 3.1,

PI‘[|f1(Y1)U1 + 4+ fn(Yn)Un - '730| < 1] <
1
01/1 Elexp(2mie(f1(Yi)v1 + -+ fu(Va)on))]|dE (3.2)

for some constant C';. Note that

Efexp(2mi€(fr(Yi)or + - + fu(Ya)va))] = E | [ exp(2mié £;(Y)0;)

j=1

Let u; be the vector defined by u;(y) = exp(2mi{f;(y)v;) for y € [N], and let U; =
diag(u;). Then,

E H exp(2mil f;(Y;)v;) | = Z H exp(2mi€ f;(p;)v;) | PrY; = p; for all j]
j=1

pe[N]n Jj=1

n n

= Z H(Uj)p]‘,m) Hpy H Apjxpj—l
pe[N]» \j=1 =2
= (LU AU AU - - U1 AULL) ) (3.3)

Let Tj = A— (1 —\)E,. For s € {0,1}" 1, let t(s) be the set of indices j such that
sj—1 = s; = 0, and also includes 1 if s; = 0 and includes n if s,,_; = 0. Then the absolute
value of Eq. (3.3) is bounded above by

(L OUTs + (1= NE)UATs + (1= NE)Us - Una (Taa + (1= NE)UnL) | <
> | I A [ IT a=2 )| II lcos2meupi |,
s€{0,1}n=1 \Jis;=1 jis;=0 jet(s)
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where the inequality follows by Lemma 3.3 and evaluating |(u, 1)1, )|

Let ¢'(s) be the set of indices j € t(s) such that |v;| is greater than 1. When |t'(s)| = 0,
the corresponding product can be bounded above by 1. When |t/(s)| > 0, we can apply
Claim 3.2. Thus, the right-hand side of Eq. (3.2) can be bounded above by

Cy
Y II » [Ma-»|——. (3.4)
s€{0,1}n=1 \jis;=1 §i5;=0 t'(s)| +1
Letr:{0,1}""! — [n — 1] be defined as
r(s)={j: 5; = sj41 =0and [v;] > 1},

so that r(s) < |/(s)| for all s € {0,1}""L. Let s be a random vector from {0,1}"~! so that
for each s € {0,1}"!

Pris=s]=| J] A IT a-»

Jis;j=1 J:8;=0

By the definition of  and s, Eq. (3.4) is bounded above by,

C1E

r(s) +1

We conclude with the following argument. Let ' = B(|n/4] — 1, (1 — A\)?) + 1 where
B(n,p) denotes a binomial random variable with n trials, each with success probability p.
It follows that ’ is dominated by r(s) + 1, and thus

e AR ) A

where the second inequality follows by Jensen’s inequality. Finally, by Claim 3.4, the
-1
right-hand side of Eq. (3.5) is bounded above by C ((1 - ) Ln/4j) as desired. O

Before proving Theorem 1.2, we prove the following bound on random unit vectors.

Claim 3.6. Let v € R be a random unit vector uniform over the d — 1-dimensional
sphere. Then there exists a constant C such that

Pr {|v(1)| > Ci/g] >

where v(1) denotes the first coordinate of v.

DN =

Proof: We start by noting that the probability density function of v(1) at ¢ is proportional
to (1 — t?)(¢=3)/2, which is also the probability density of the beta distribution, shifted so
that the domain is [—1, 1]. The probability density function at all points is bounded above
by

1 (-1 1 Oy (d — 1)4=3/2¢=d+2
B e e A
243 T((d—1)/2)2 = 24=3 C%((d—1)/2)472e—d+1
for some constants C'; and C5, where the inequality follows from Stirling’s approximation
(see [6]). The claim follows by letting C = C5/4. O

We now use Lemma 3.5 to prove Theorem 1.2 as follows.
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Proof of Theorem 1.2: Let M € SO(d) be a random rotation uniform over the Haar
measure of the special orthogonal group. Then it is enough to consider the random
variable ||M f1(Y1)v1 + -+ + M fr (Y )vn, — Mxol|¢,. Additionally, the left-hand side in the
statement of the theorem is bounded above by

Pr{|(M f1(Y1)v1 + - -+ Mfo(Yp)vn — Mzo)(1)| < R). (3.6)

This is because if the absolute value of the first coordinate of the random vector is
greater than R, so is the Euclidean norm.

By Claim 3.6, it holds that the expected number of i such that |(M f;(Y;)v;)(1)] >
1/(C1V/d) is at least n/2 for some constant C;. Thus, there exists some M such that
|(M f;(Y:)v;)(1)| > 1/(C1V/d) for at least half the i. By Lemma 3.5, we have that

C
P d|(Mf.(Y; e Mo (Yo, — Mz)(1)| < 1] < —2
sup Pr[CLVA (M fi(V)un + -+ M (Voo = Mao) (D] 1] < (5
as |C1Vd(M fi(Y;)v;)(1)| > 1 for at least half the i. Thus, Eq. (3.6) is bounded above by
1 C-RVd
Cy - RVd su Pr{M Yi)vr + -4 M f (Yo )vn — Mag)(1)] < ]<
1 sup |(M f1(Y1)vr fn(Ya) 0)(1)] Vil SToave
as desired. a

Remark 3.7. In the case of one dimension, Theorem 1.2 is tight up to a factor of
v/ (1 =X)/(1 4+ N). To see this, consider the transition matrix on two states defined by

1=\ 142
— 2 2
A= (1+/\ 1—A>

2 2

with f(1) =1 and f(2) = —1, and stationary distribution uniform over both states. Such
a Markov chain can be interpreted as first choosing a state at random, and then at
each subsequent step choosing a new state uniformly at random with probability 1 — A,
or switching states with probability A. We can associate with this walk a sequence of
numbers, (X7, Xo,...) obtained as follows. Whenever a state is chosen at random, we
add a new entry in the sequence starting at 1, and increase this entry every time the
state is switched. Then conditioned on this sequence, f(Y1) + f(Y2) + -+ + f(Y,) is
distributed as €; + €3 + - - - + £, where n is the number of entries in the sequence that
are odd and ¢; are independent and uniform over {—1,1}. Thus, if n is considered as a
random variable,

PElf(V1) + (V) + -+ (%) = 0] < B[ T
If we assume that n is large, then the probability that any given step in the walk is the
start of a entry that will eventually be of odd length is approximately 1/(1 + A), and thus,
n is approximately distributed like B(n, (1 — A)/(1+ A)), and thus

B {%] : V(- A)Cn/(l +A)

4 Extension to distinct v;’s

Theorem 2.1, the bound obtained in the independent case, is tight when v; = --- =
v, = 1. It is reasonable to ask if one can obtain better bounds on the probability
Prlejv; + -+ - + €,v, € B] under certain restrictions of vy, ..., v,. In particular, when the
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v; are distinct integers, Sarkézy and Szemeredi [18] showed that for all zy and for some

constant C
C

572 (4.1)

Prieijv; + - 4 €pvn = 2] <

which is a factor n smaller than Theorem 2.1.

Like Erdés’ proof of Theorem 2.1, the proof of the above by Sarkézy and Szemeredi
uses a clever combinatorial argument. However, Halasz’s Fourier-analytic argument
can also be used to prove the above. In particular, the techniques used in [19] for the
same problem can be applied. Here, the Fourier-analytic argument is over the group Z,
for some large enough p, rather than over the integers or over the real numbers. The
following claim is implicit in Corollary 7.16 in [19].

Claim 4.1. Ifv4,...,v, are distinct positive integers, then there exists a prime p such
that p > v; for all ¢, and

< c
= p3/2

3

E€Zyp

[H | cos(27E - v;)|

i=1

Theorem 1.3, which is a Markov chain version of Eq. (4.1), then follows using a proof
similar to that of Theorem 1.2, using Fourier inversion in place of of Theorem 3.1 and
Claim 4.1 in place of Claim 3.2.

5 A pseudorandom generator for the Littlewood-Offord problem

In this section we prove Theorem 1.4. As stated in the introduction, this theorem can
be interpreted as proving the existence of a pseudorandom generator for the Littlewood-
Offord problem.

We start by describing the construction of D. Our construction will be based on
expander graphs which we define as follows. Given a d-regular graph G = (V, E), let A
be the normalized adjacency matrix of G and let J be the matrix whose entries are all
1/|V|. We say that a family of d-regular graphs G is a family of expanders if for all graphs
G in the family,

A = Tl L) La(u) < A

for some constant A bounded away from 1, where p is the vector whose entries are all
1/]V|. Note that when G = (V, E) is d-regular, the stationary distribution is yx, and the
averaging operator is J. Thus, 1 — [|A — J||1,(u)—1.(u) is also the spectral gap of the
Markov chain that is a simple random walk on G. It is well known that there exist infinite
families of expander graphs of constant degree d independent of the number of vertices
(see for example, [12] and [14]).

Let G = ({—1,1}* E) be a d-regular graph from such a family for which ||A —
|| Ly(u)— L2y < A for some constant A independent of k. We let our set D be the set
of concatenations of the labels of walks of length n/k on G, and thus D has cardinality
2k+C1n/k for some constant C; independent of n and k.

Proof of Theorem 1.4: Let y be the uniform measure on {—1,1}* and let D be as defined
above. Then by Theorem 3.1,

1
sup Prooplleivr +e2va + - +epv, — x| < 1] < C/ |Elexp(2mi&(e1v1 + - - - + epvp))]|dE
1

zo€ER
(5.1)
For each j € [n/k], let T; = A — (1 — \).J and let u; € R{~%1" be the vector defined by

uj(w) = exp(2miw(W(j—1)k+1VG-1)k+1 T+ + WjkVjk))
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and let U; = diag(u;). Then similarly as in Lemma 3.5,
is bounded above by,

Elexp(27i&(e1v1 + - - 4+ €,v0))]|

‘<1>U1(T1 + A= NNU(Te+ (1 =N )Us -+ Upypm1(Tojp—1 + (1 = A)J)Un/’€1>L2(u)‘ <

> (I A { ITa=-»){ II K Dewl]. 62
)

se{0,1}F \jis;=1 Jisj=0 j€t(s

where the inequality follows by Lemma 3.3, and for each s € {0,1}"/*~!, we define #(s)
to be the set of indices j such thats;_; =s; =0,0rs; =0if j=1ors,;,_; =0if j =n/k.

The expression (u;, 1),(,) can be replaced by noting that it is the Fourier transform
at ¢ of the random variable w(; _1)x41v(j—1)k+1 + - + wjrvjr Where each coordinate of w
is uniformly random over the set {—1,1}. This brings us back to the original setting of
completely independent random variables, and thus

k

(Wi, 1) py(p) = H cos(2mv(j—1)k408)-
=1

Thus by inserting the above in Eq. (5.2) we obtain and upper-bound on the right-hand
side of Eq. (5.1) of

! k
% Z /1 H A H (1-2X) H H’COS(QT{'U(jfl)k+Z§)‘ de <

s€{0,1}n/k=1" " jisj=1 Jjisj= jEL(s) =1

1 C
=S DR VR B W V) v e e

s€{0,1}n/k=1 \j:s;=1 7:5;=0

where the inequality follows from Claim 3.2, We proceed by using the same argument
as in Lemma 3.5 starting from Eq. (3.4), which gives an upper bound of C/+/k - (n/k) =
C/+/n as desired. Finally, we obtain a construction of the desired size by letting

k= +/n. O

A Proof of Lemma 3.3

We prove Lemma 3.3, which as mentioned previously, is a straightforward adaptation
of Lemma 2.3 from [15]. Before getting to the proof, we first state the following two
claims.

Claim A.1. For all k > 1, matrices Ry, ..., Ry € RV*Y, and distributions u over [N],

k
| R\ BuRoE, - ByRidll1y < [ IRl -
=1

Proof: Notice that for any vector v, E,v = E,[v]1. The claim follows by noting that
E,[v] < ||v| L, and by induction. O

Claim A.2. Let uy,...,ux+1 € CV be so that |(u;);| <1 for all i and j, let U; = diag(u;),
andletT,,..., T, € RV*N. Then,

k k
[TUT | Uit < Tl Loy 2t -
j=1 Li(p) =t
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Proof: By Jensen’s inequality, the right-hand side is bounded above by

k
11T | Ukt

=1 La(p)

and the claim follows by the definition of operator norm and the fact that ||U; || 1, () £, () =
[l £ (1) - =

Claim A.3. Let 1 € R" be a distribution, and let E,, be the associated averaging operator.
Then for any u € CV,
Eﬂ diag(u)EM = (u, 1>L2(M)EN'

Proof:

(E/L diag(u)Eu)i,j = Z (E,u)i,kuk(Eu)k,j = <ua 1>L2(u):ufj~
kE[N]
O

Proof of Lemma 3.3: Forj =1,...,k, letT;o=(1—-ANE, and T;; = Tj. Let U] = U;
if i € ¢(s), and U/ = I otherwise. Then using the triangle inequality, the left-hand side
of (3.1) is at most

k
> <1, 11u:7., Uk+11>

se{0,1}* Jj=1 Lo(p)

k
= Z <1, HUJ’-Tj,s]» Ullc+11> H |<u’1>L2(H)
J

s€{0,1}* Lo () JEL(s)
k
< Y vz | Uit IT 16w 1)
sE{O,l}k’ J LI(N) jet(s)

where the equality follows from Claim A.3 and the fact that £} = E,,.
Fix an s € {0,1}" and let rq,...,r¢ € ¢(s) be the indices for which the r;th coordinate
of s is 0. Then by Claim A.1,

k
H [TUT5s, | Uit <@ =NIUIT1 - Ty -1Up |1y
’ La(p)
(1 - /\)”U;l-&-lTrﬁ-l T TT2_1U’I/‘21HL1(H) e (1 - )\)HU’r/‘g-‘,—lTTZ"Fl o 'TkUllc-i-llHLl(M) .

The claim now follows by applying Claim A.2. O
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